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fis i B B R RORBE SRR UK > TP AR H 895 BoK-F (R MIRIEA B T SR RE 34
AIARHHEEET RE A RITEARE ) B EBIERMCF - DEEREEEUKE - (BEGH AR LA R
SRR RIS B2 TR 5% (LR N FHEMRBISC AP E MR FROr 23RN ) -

TEBURRAT 5 I SR B ABAL R ?
fe#h 2016 FF- 2 2021 4F (REMELH) #YS S MUK A

oy B TZKSE BRI K
2016 4,965.81 3,947.80
2017 6,513.27 4,911.33
2018 7,660.18 5,899.35
2019 8,778.31 6,147.13
2020 12,888.28 6,994.29
2021 (B EHEH H) 13,807.70 12,299.08

RERE T H a8 Rofl ?
TRABFE SR B M UEFT DR, - FEBOR e B (BIASC I HEARTHI AR mIAT HEHD) UCHBR AU 7K P 45 13,082.54 «
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mrallER

JPMorgan Chase Bank, National Association
(JPMorgan Chase & Co.fZ &[T /& /A Al

BERA3HIEFEE WIEHES=TED 20205 20194E 20184F
KA
HRERITEH $ 3,527 $ 3217 § 3,368
KB 5 14,784 11,564 11,814
i & e A7 A B & @ 6,510 6,625 6,382
EEEHE TR 12,406 11,720 10,704
WEHEHF R () 802 253 (395)
Y48 W B B A RR A 3,092 2,036 1,253
FEHFRA® 4,435 5,076 4,743
HAt A 5,890 6,206 5,612
JEF B A 51,446 46,697 43,481
FLEWA 58,900 75,666 68,781
& =7 H 4,987 17,008 12,624
MEUWAFEE 53,913 58,658 56,157
BUTALREE 105,359 105,355 99,638
EEEEEH 17,483 5,593 4,872
JEFI BT H
i <2 =2 HY 28,725 28,257 26,541
FHH & 4,249 4,132 3,801
Faff ~ 28 5 R st =2 9,890 9,400 8,404
HERAINRTS 5,692 5,917 5,839
TG E® 2,338 3,193 2,899
HAth =7 H 9,821 9,104 9,904
JEF B H4REE 60,715 60,003 57,388
MNRFABSMSZHATWA 27,161 39,759 37,378
S M H 6,129 8,420 8,425
WA EEE $ 21,032 § 31,339 $ 28,953

(@) TR20204F L4 AATHR A B & A A T AT ORI B A T B BT 0 R 2% 1 R A7 O B B o 2 1 0 A R S B P 2 D R Bk A A T o
(b)  JR20204F EAEAF » ARATREAC B 1175 T S L A A5 0 D AR TR 23 S5 2% 15 P R U FRY /0 o R IR 2 28 M A T R o 8 1 400 ) 2 A L i 2 T
IEARHERT

By Rk B A fr S A Bk 2 —HB o7

2 JPMorgan Chase Bank, National Association,” 20204 &7 & A B ER
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JPMorgan Chase Bank, National Association
(JPMorgan Chase & Co.fZ &1 /& A Fl)

BEI2H3HIEFEE WIEE=TED

20205 20194 20184F
WA R EE $ 21,032 § 31,339 $ 28,953
EREEM2EKRE S (§5i8)
WEHEHFARBHRIWE, (B18) 4,146 2,869 (1,806)
TIRRE IS BB > I B A% 242 4) 57
A AEE S - - 1
P4 I = 2,322 167 (198)
FLE 2w B AR I HoAth g BB K& & A (TOPEB J) & 3) 656 (1,969)
B AR EESREE EEGERAR (TDVA ) (45) (319) 321
RMEHM2EIE (B518) 4858 6,662 3,369 (3,594)
2HE IR $ 27,694 $ 34,708 $ 25,359

B Rk AR S M B Rk 2 —#R 43 o

JPMorgan Chase Bank, National Association,” 2020447 & M B8R %
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JPMorgan Chase Bank, National Association
(JPMorgan Chase & Co.fZ &[T /& /A Al

R12H31H (UUE EETTE B BURERIN 20205 20194F
BE
T4 B BRAT 4517 $ 24,205 $ 21,164
RATER 501,564 240,953
RIFEE RSO S N RS R EANE S (BN R EE ARRI180,3603 7T 55,6823 7T) 344,222 211,397
16 A7 (BN A EE ABR16,9303 7T 56,2373570) 44,333 38,776
2o B ((1547,0123E 7T [ 52,148 E T BRI & ) © 297,394 222,383
A 5 (8 A 75380,8483E 7T 14344,317F5 7T 5 H4537,3545 7T 5 16,1395 TT [ E K & ) 387,276 349,663
FEREI R 2 GOFRE Bl E B #7835 1) 201,821 47,540
KREES NREEHIERGE 589,097 397,203
B (B O E(E A BRY44,38135 T /044,854 70) @ 1,011,275 995,965
B e 15 (28,318) (13,106)
B0 N EMERERE 982,957 982,859
JREET IR B JE WU HR K 71,659 54,232
LUE Y& 26,115 25,258
P2 TR IR TS AE R e HoAth fe FE 25 43,512 44,986
HAth & (5 A o [EE A IRMIS,42355 78 29,8515 70 » LU 1,6623E 7T F 1,374 T BRI & &) @ 100,227 98,435
BEAREY $  3,025285 $ 2,337,646
afE
1738 (B G2 e B E A BR V14,7003 7T 5 28,66235 70) $ 2253482 $ 1,650,488
FRAR O] 17 e e A I AP e e B e 28 7 5 (15 A 2 EE A FRIY98,9155 75 /5,501 7T) 135,909 86,549
EIMEE (EE A A EE ARRI8,66435 7T 2 3,8653571) 10,882 8,521
oAl 126,491 87,643
JREAST B R e LA B {8 (LG 28 A (A IR Y4,6793E 7T 146,48335 1) 128,496 118,815
Ot S EE R TN E SRR 17,522 17,814
RIET (B542 A o EE AR M36,7893% 7T 12 40,2713570) 82,443 121,719
BEREEY 2,755,225 2,091,549
HRIE R A A& G2 BRI EE25 ~ 265%27)
BRI FE AL
1SR (BRTEME A1357T ; 15,000,0000% % E M5 ; BTG - -
A AR (BRI E 212357 ; 200,000,0008% 15 € B& 17 5 E.%$17168,971,7508% A% 73) 2,028 2,028
FANEMER 115,248 110,297
TREA B A 144,366 132,016
HEr HAn 2wl 8,418 1,756
P E ARREEE 270,060 246,097
BERRGIFE AELRSELE $  3,025285 $ 2,337,646

B20204E 15 1 HHE » AATHRANE AT HENE BRI §sH65] - AME— S HR 552 HEEL -

(@) TA20204F N 4E > ARATHRE T CLE A R E S BR A5 BN B 8 1852 52 348 7 0T 70 S 7% TR o HL A 328 7 o AR BT D 99 < B L A AR 0 T K TR AR B T o

(b)  FREFNN2020FK2019F 12031 HAMATH & A 2N BN EER AENER - ST 2N G EMNEERFEAEZFERN A E B nA
NEAATH — AR5 B M8 R o T RAVE 7 f B B G & 0F ] SR 35 SR A0 58 = 7 & 78 e B (> (BN ELAE R & OF ABRIG B S0 A R R Al ik - AR — 1Y
BEAEE LI OEITY

R12A318 B &%=t 20205 20194
BE

RAEE $ 1912 § 2,183
B 37,563 42,931
Fi s HAth & E 524 713
BERE $ 39999 $ 45,827
&fH

G OF AR 4 A I T E A RS $ 17,522 $ 17,814
Fir A HoAth £ (% 167 371
B4t $ 17,689  $ 18,185

Bk B A for S M B R 2 —HB o7

4 JPMorgan Chase Bank, National Association,” 20204 &7 & A B ER
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JPMorgan Chase Bank, National Association
(JPMorgan Chase & Co.fZ &1 /& A Fl)

BEI2H3HIEFEE WIEE=TED 20205 20194 20184F
TiE R

P1ATHK12831 H 45 $ 2,028 $ 2,028 $ 2,028

INEHESR

RIA1TH &8 110,297 123,792 118,898

JPMorgan Chase & Co.[ Il 11 & 5,000 - 1,094

MIJPMorgan Chase & Co.%$ 38 & A& - (13,500) -
BilJPMorgan Chase & Co.%2 5 = & /R i & (49) 5 3,800

R12A318 48 115,248 110,297 123,792

REBEHM

RLA1TH &8 132,016 126,622 123,849

gatEABEIN R E (2,682) 55 (680)
NI 21,032 31,339 28,953

MIJPMorgan Chase & Co. 32 f+f [ FR &A% & (6,000) (26,000) (25,500)
R12A318 48 144,366 132,016 126,622

RetEtm2EKE

RLA1TH &8 1,756 (1,613) 1,375

gatEABEN R E - - 606

BilJPMorgan Chase & Co.%2 5 = B mt HoAth 2= i Ui 25 75 5 - - (1,623)
FrFig M2 mikds, (BE18) 6,662 3,369 (1,971)
R128318 &5k 8,418 1,756 (1,613)
R FE AR ELE $ 270,060 $ 246,097 $ 250,829

EI20204E 13 1 HEE » AATHRAN E AT TEA(E Bl R85 551 - AR — D &R 552 B aE

B R AR S M Bk —#R 43 o

JPMorgan Chase Bank, National Association,” 2020447 & M B8R %



JPMorgdn Chase Bank, National Association
(JPMorgan Chase & Co.fZ &[T /& /A Al

BERA3HIEFEE WIEHES=TED 20205 20194E 20184F
S NELx $ 21,032 $ 31,339 $ 28,953
LA TR AL (T BN 1Y 3R < 1 AR B USOA T RE T R 1T 1 L () 5

[EEEEEE 17,483 5,593 4,872
78 T f 8 8,355 8,102 7.541
RIEFRTE (Fl3k) /X H (3,860) 1,021 1,600
HAth (802) (253) 395
%Egﬁmﬁmﬁﬁlw (166,499) (164,606) (171,984)
FFEERHE - 5L 79 2 TR IE 175,426 166,687 163,014
TﬁIJIE H 8540

RGEAE (102,464) (5,316) (14,044)
(PN (5,427) 6,691 (6,304)
ZEHHLE B B IR AR R (17,569) (4,416) (1,450)
HAth & FE® (26,562) (26.486) (8,884)
R EE 63,155 (7,933) 14,521
JEEAST PR R e LA B {2 1,455 (4,076) 10,888
Al 78 A R 1,163 3,149 (548)
i (B8R FriRENRSRE (35,114) 9,496 28,570
KREER

NETEHE 2855

FRAR 5 1 ok O 65 O A L <8 e i A B 38 55 (132,774) 64,083 (120,260)
FEEEIHE S

BB B B RS 3k E 21,360 3,423 2,945
YN (12,400) (13,427) (9,368)
ﬂ@étﬂ%*ﬁ# :

HB oy B FK e E A R 15 37 0E 57,518 51,795 36,912
%E%ﬁ% 149,758 69,953 45,953
YN (397,095) (242,149) (95,090)
PHE B LR ERE N E R 3R0E 23,561 62,070 29,826
HAth &R H) > JFEH (50,292) (51,598) (82,676)
P HAM I & E TS 1R (2,609) (3,249) (1,525)
KREX® (B8R NRES R (342,973) (59,099) (193,283)
FIEER

NI TE H B R

17k 622,154 103,887 24,191
FRAR [ 17 s s A RIS R & R B sl e B 3% 5 49,262 (21,364) 13,336
HIAEE 1,815 (13,964) 12,693
AU R BRI T E R R 1,329 4,223 1,680
RIAMESHE 38,373 45,147 37,441
RIAMHEENER (80,062) (43,370) (51,179)
JPMorgan Chase & Co.[NH L& 5,000 - 1,094
[G)JPMorgan Chase & Co. 3§ & A - (13,500) -
MITPMorgan Chase & Co. 32 - A% & (6,000) (26,000) (25,500)
FiA HAt A& 2E TS 1R 765 123 613
REERMIRENIRE 3 632,636 35,182 14,369
T 4 S Bl S B < R RA T 45 A7 RBRAT 3 AR 9,103 (208) (2,807)
4B e R A #f&ﬁﬁfﬂ?M/MWO@@ 263,652 (14,629) (153,151)
HAR IR 4B B $RAT 45 17 S BRI T 17 7K 262,117 276,746 429,897
RIS RIRITEERBITER $525,769 $262,117 $276,746
EAT BB LR $ 5,616 $ 17,004 $ 11,565
E BB 1REY 9,369 6,200 3,183

() FR20206F T4 ARATHREE T LB A A (EE 5 AR A A B BR 2 52 5 4 2 T 0 51 20 BB HLth o 7 LEHHFEFJE’J% G B R IAE T ERT -

(b) CLFER20204E ~ 20194E K 2018443

7 Bll[FJPMorgan Chase & Co. 32 - N7TMEFETT ~ 4TEFETC 1 TRFETC - BTSRRI ET &R 0 5

Bk B A fr S M B R 2 —HR o7

JPMorgan Chase Bank, National Association,” 202047 &

A REE220

MBS



BT

J.P. Morgan Structured Products B.V.

Luna ArenA
Herikerbergweg 238
1101 CM Amsterdam

The Netherlands

J.P. Morgan Securities plc
25 Bank Street
Canary Wharf

London E14 5JP
England

BHRA

JPMorgan Chase Bank, National Association
383 Madison Avenue
New York, New York 10179
United States of America

A
J.P. Morgan Securities (Asia Pacific) Limited
T
AT 8 57
BFTARE 23-29 1
TR RAE

J.P. Morgan Broking (Hong Kong) Limited

FEEE 8 5%
BFTRIE 23-29 18

PEE L

BT N BABIRARA R

(FHEER)

SRR
wE
g

EfERET 1558

BHitES
HELITRE
13

REA

J.P. Morgan Securities (Asia Pacific) Limited

BT NI BT

Mazars Accountants N.V.
Wilhelmina Tower
Delflandlaan 1
1007 JG, Amsterdam
The Netherlands

T
TafE 85k
HEFTRIE 23-29 1%

TEORA RV

PricewaterhouseCoopers LLP
TR
300 Madison Avenue
New York, New York 10017
United States of America



