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2021
)
748,077,991 100.04
( ) 295,190 0.04
) 747,782,801 100.00
2021
)
998,637 0.04
2,266,408,921 99.33
( ) 14,254,328 0.62
) 2,281,661,886 100.00
2021
) () ) ) )

675,587,457]  1.0964 740,714,088/ 1.1073 748,077,991] 100.04

2021

(D) ) (D) (D) (D)

[JPM US AGGR BOND X(MTH) JPY

215,930.728] 10,222.52| 2,207,356,185] 10,496| 2,266,408,921f 99.33

996,247 1.0042 1,000,431 1.0024 998,637 0.04

2021

100.04

2021
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0.04
99.33
2021
(2019 11 15 ) 328 329 1.0229 1.0244
(2020 15 ) 410 411 1.0420 1.0435
(2020 11 16 ) 803 805 1.0392 1.0407
(2021 17 ) 743 744 1.0606 1.0621
2020 462 1.0672
2020 545 1.0524
2020 639 1.0471
2020 653 1.0500
2020 10 792 1.0353
2020 11 812 1.0377
2020 12 838 1.0341
2021 859 1.0364
2021 847 1.0352
2021 838 1.0646
2021 756 1.0592
2021 747 1.0707
2021 747 1.0706
0.0030
0.0045
0.0045
0.0045
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2.59

2.31

0.16

2.49

351,295,968 29,886,039 321,409,929
170,696,051 97,765,443 394,340,537
428,408,150 49,127,746 773,620,941
102,127,267 174,592,904 701,155,304
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(2020 11 16 ) (2021 17 )

806,241,158 746,015,401
688,131 9,507,600
806,929,289 755,523,001
806,929,289 755,523,001
1,160,431 1,051,732
688,131 9,507,600
40,674 44,786
1,016,787 1,119,672
54,194 149,251
2,960,217 11,873,041
2,960,217 11,873,041
773,620,941 701,155,304
30,348,131 42,494,656
20,123,431 21,843,451
803,969,072 743,649,960
803,969,072 743,649,960
806,929,289 755,523,001
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(2020 16 ( 2020 11 17
2020 11 16 ) 2021 17 )

1,811,079 25,031,586

1,811,079 25,031,586

98,860 135,241

2,471,458 3,381,020

131,694 361,096

2,702,012 3,877,357

4,513,001 21,154,229

4,513,001 21,154,229

4,513,091 21,154,229

168,464 1,295,695

16,571,623 30,348,131

23,865,905 3,878,058

23,865,905 3,878,058

2,541,836 8,137,001

2,541,836 8,137,001

2,866,006 3,453,066

30,348,131 42,494,656
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2020 11 15 30
2020 11 16 2021 15
2021 16 2021 17
2021 17
(2020 11 16 ) (2021 17 )
394,340,537 773,620,941
428,408,150 102,127,267
49,127,746 174,592,904
773,620,941 701,155,304
1.0392 1.0606
) (10,392 ) (10,606 )
(2020 16 2020 11 17
2020 11 16 ) 2021 17 )
(2020 16 2020 11 17
2020 15 ) 2021 15 )
2,416,804 3,177,427
6,448,494
16,453,105 30,118,808
9,535,256 19,527,427
34,853,659 52,823,662
507,339,721 809,721,207
686.98 652.36
15.00 15.00
761,009 1,214,581
(2020 16 2021 16
2020 15 ) 2021 15 )
2,424,914 3,902,867

15/105




EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOooooooooooooooooOoood

18,062,186 30,105,631
17,268,787 20,334,088
37,755,887 54,342,586
629,710,765 791,168,893
599.57 686.86
15.00 15.00
944,566 1,186,753
(2020 16 ( 2021 16
2020 11 16 ) 2021 17 )
2,893,502 2,886,910
27,220,538 27,105,172
18,390,360 20,008,273
48,504,400 50,000,355
773,620,941 701,155,304
626.97 713.11
15.00 15.00
1,160,431 1,051,732

€Y)

)
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€))
)

(2020 11 16 ) (2021 17 )
7,109,398 6,667,533
7,109,398 6,667,533
2021 17
680,360,603 746,015,401

680,360,603 746,015,401
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(2020 11 16 ) | (2021 17
41,773,013 41,395,466
1,000,431 998,837
2,133,117,078 2,223,199,124
5,533,217 5,562,276

2,181,423,739

2,271,155,703

2,181,423,739

2,271,155,703

13,900,000

9,294,600 22,960,037
1,096,758 1,237,024
24,291,358 24,197,061
24,291,358 24,197,061

2,025,779,625

131,352,756

2,049,174,002

197,784,640

2,157,132,381

2,246,958,642

2,157,132,381

2,246,958,642

2,181,423,739

2,271,155,703

11 15

11 16

18/105



EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
Ooooodooodoodiooooonod

@

&)

®

2021

17

(2020 11 16 )y | (021 17

1,146,818,684 2,025,779,625
1,035,622,004 399,106,447
156,661,063 375,712,070

1,268,603,481 1,368,813,399
757,176,144 680,360,603

2,025,779,625 2,049,174,002
2,025,779,625 2,049,174,002
1.0648 1.0965

( (10,648 ) (10,965 )
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@

)

€Y)
&)

(2020 11 16 ) (2021 17 )
451 1,594
15,805,712 36,873,614
15,805,261 36,872,020

2021 17
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996,247 998,837
1 996,247 998,837
0.0% 0.0%
998,837
JPM US AGGR BOND X(MTH) JPY 213,933.711| 2,223,199,124
1 213,933.711| 2,223,199,124
98.9% 100.0%
2,223,199,124
2,224,197,961

(2020 14 ) | (2021 14 )
4,135,488 6,228,002
4,135,488 6,228,002
4,135,488 6,228,002
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425 614
1,647 2,217
397 539
2,469 3,370
2,469 3,370
4,110,503 6,203,087
22,516 21,545
105,085 106,306
4,133,019 6,224,632
4,133,019 6,224,632
4,135,488 6,228,002
(2019 16 (2020 15
2020 14 ) 2021 14 )
6,948 2,800
6,948 2,800
818 1,010
3,282 3,856
787 930
4,887 5,796
11,835 8,596
11,835 8,596
11,835 8,596
100
34,142 22,516
209 8,269
209 8,269
544
544
22,516 21,545
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(2020 14 ) (2021 14 )
4,090,711 4,110,503
19,792 2,191,732
99,148
4,110,503 6,203,087
1.0055 1.0035
(10,055 ) (10,035 )
(2019 16 (2020 15
2020 14 ) 2021 14 )
0.049
1,727 3,756
97,950 204,139
103,358 102,550
203,035 310,445
4,110,503 6,203,087
493.94 500.46
787 930
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€))

&)

€))
&)

(2020 14 ) (2021 14 )
6,900 2,908
6,900 2,908
2021 14
6,116,679 6,228,002

6,116,679 6,228,002
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(2020 14 ) | (2021 14 )

2,792,644

1,202,497
2,427,290 3,433,235

500,695
4,986 2,420
4,135,468 6,228,299
4,135,468 6,228,299
4,058,379 6,116,679
77,087 111,620
4,135,466 6,228,299
4,135,466 6,228,299
4,135,468 6,228,299
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€y

)

®

(2020 14 ) | (021 14 )
16,313,181 4,058,379
19,542 2,160,930
12,274,344 102,630
4,058,379 6,116,679
4,058,379 6,116,679
4,058,379 6,116,679
1.0190 1.0182
) (10,190 ) (10,182 )
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@

®
®

€Y)

&)

(2020 14 ) (2021 14 )
10,491 8,392
7,245
17,736 8,392
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2021 14

450,000 450,382
1,800,000 1,814,634
400,000 409,688
400,000 404,936
150,000 180,360

50,000 59,137

100,000 114,098

7 3,350,000 3,433,235
55.1% 100.0%
3,433,235

3,433,235

JPM US AGGR BOND X(MTH) JPY
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BN o d:tream Parimers LP 5. 5§ Healthpeah Progerties, Inc., BBIT
15/ UED 1, 50, I 1, 100, 953 .03 L2158 1578, UED 390,000 0T, b5l L
e Fortfolic LP, REIT 2. 654 Fdthpmk Prperties, Toc., REIT 3.4
Frpepiey usD 4, 100, DD LE LU AL s 1] 227,000 4,43 LM
Evmey Betmo, Ine, 5053 10WR00E  USD an, on 407 519 001 Felthpmk Properties, Toc., BIT3.3
Evergy Meten, I 4.3 151508 UED 70, 000 M5 .02 10 = L8N LA .
Evergy, Inc. 8% 15700/®M50  U=D 1, 715, (b0 1, 508 37 0.0¢  Hess Corp. % 15/01/2080 UED 2at.000 310, 534 L
Exmn ol Comp, 2.9938 BS0E LSO 3, BLO, Do 3, 06D, 1| 0.07  lows Dvpat, Inc. (Thel 31258
Eren Bebi] Cespe 2618 /0000 UED TEOO0 LMLOM 006 151378 Loy CL LU LU T B LU
Exmn bobil Corp, 29953 BN USD 1, 616, D 1,707, &8 004 Hmewell Internetional, Ine. 1.%63
Exmn Wohil Carp. 10958 TG00 1IED 2, 010, Do 2, LU, 391 005 RIE = bl 00, I .
Fidelior tional [ofommation Semvics, o, 1, 30, 010 5w IE gy e Inco 3% LT/08/ /2087  UED 1,445, (00 1,520,384 .M
ez, 4.3 1S Nlingis Toal Borke, [ne. L.ER HEn 300000 nuz 153 i
Fimthers Lep 2683 0/0NW0  USD 3, 210, 00 536100 008 150/ ' '
FI.'rIl'._BHrl‘rD:ﬂ"p. l_ﬂﬂlml.fﬂiﬂ =D 3, a6, I I, 5 1M 007 Itematimel Burisers Nechines Goep HED 2,540, 100 1,074, 450 L
Flowide Femar &Light Co, 5 4% =D . o g nn L3 LRSS
0L/5/ 25 ' | Dusktian] Bdess Weblows (o (e, L0800 nlLue AW
Crmered Elperrie Co. 358 0570208 1USD 2, on 451, 552 [N I R L T T
Cerad ElectricCa. S4B LTS  USD 1, 135, DD LISLET 009 btemtian Bues o G 1o 200,000 WEBT LW
General Electric Co 3 E15K & Jisile:d
UED 1, Tan, b 1, T2k 5T 0.4 . ) .

1/05/ 2030 Trematimeal Burisers Medvines Goep

’ 1IED L, 768, (00 1,833, 367 LM
General Electeic Goo 5 B75% LED 100, 00 113, 667 i L T
14012058 ' : itesatiseal Flaoes  Fragmnce, =D 368,000 21 143 LI
Fanarzl Wills, Tne. B 07/M/305  UED 50, on B, T 0l e 448 BT9R ! )
Global Fayments, Inc. 4. 158 Intesat isral Flawors | Fragrances,
1510/ 2043 UED 1,426, I 1, 7. 90 0.4 be, § EAE UED 453,000 623, 64 [ 1)1
Folieen Sacks Groap, [ne, (Tha? 3% Intarmatiena] Leass Fisancs Cerp
ey liiz1] TG, tOD MRS 00 e UsD 2,200, 00D 3,965,985 0S
Gl Terhr Groug, e, (el 5758 Intarmatisna] Lezss Fisancs Carp
] u=D B8, 000 50T, TE [N ] LAT88 1400 UzD 23,000 G5B, LEL Ln
Gl S O, . () 4288 e 457,100 as.e  np  venstied Ppe G BT 0 B0 L3I RE

WIS

1506/ IaR
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Jersey Cenkral Power §Lught o 6.15% Kel-derica dpartumts P, REIT 4%
e usD 0, o T TST X i usD W00 LIS WM
John Deere Capital Gorp. 2 258 Morgem Stanley 5.5% 240723 USD 206, 000 WEER LM
14/08/2428 ben a5, [oD BLIL 00 e Stanler SR IWOYIE SO 80,000 00D A2
Join Doecs Capital Corp. 2 % Norgan Stanley 16358 1M1V USD LT LTILEE LM
180/ T HEn 400, o MBI D Suanley 1T BS0NE USD w000 LIBLME  Am
Kollogg Co. 218 DLAUG/T030  USD 000 LNL4S 009 NerpnStanley LATSE BN USD 1ET,00  LOBLES AW
Fig Ir Foppar, Tnc, 3.13% Wszgan Stanler 4% Z597/2035  USD U500 35550 LW
15120 HEp =0, Ml WLEs LML e Sranler 1ATSE L% USD 270,000 WENE M
Frig Tr Foppar, Tnc. 3.43% Norgan Stanley 1,158 IOV USD LUSG 00 L1656 WA
1506/ 7037 HEn 40, ton BEEE MM v Stanler 4.3 7005 USD LUS, W0 L4035 WA
Keurig D Pepper, Inc. 3 % organ Stanler 4. 3158 230447 15D 000,00 LEIEAM LM
0L/05/ 2000 =0 LEnme  LELIZ M e r 4T n]fgzgm 115D LI 00  L4E LW
King i Dr Peppezr, Inc. 4. [ WLI LP 4 125 01 027 =D 370,000 BLL, D44 [ § 1]
25/05/ T3 D oL RLU2 UM o X 0P 49K 15/02/202%  USD 342,000 4574 L
Kmeig Ir Fepper, Inc. 4.47% WFLX LF 4.5% I5/04/2058  USD L6600 LIE0EL LN
15/12/ 74 o 0, Wb REUD OOy P s.oN 0L/03/2047  UISD 323,000 BOEM LM
froper G (sl 2 0105/ USD LE0M0 3638 00 WFLXLF 4.7% (5/0&/204E  USD 323,000 W L
Trager [a. ﬁhl:‘ 5. 48 15070480 =D 114, D00 145, 375 0.00  WPLX LP 5.5% lﬁfm[ﬂ? LED 385,000 BTZ, 515 [ § -]
truger Ge. (1) 195H 1500/ USD LTI LRI 003 s Bl et T SET - S
Litkeriz Tetwobogie, Ine X003 i 1510Es
oyl UED o, o WLET 0.0 ol
Wl Bl taprtles, e B0 gy, LU0 LUBEEM AR

Logriasen, [oc. 195 600/ USD 30, 100 WA DL L SIS ' I
Life Storge [, T 4 506008 USD 1, 573, 00 105,68 003 Merads Power Ca 3TEBAOEMI USD L, 400, 000 1,860,613 WM
Lincoln Natianal Cerp. 4 2% Neria Pver Ca. G.65BEL/WAIG  USD 200, 000 558 LA
16/03/2072 0 il FRED MMk o (o SV BN USD 25,000 L LM
Linerh Wit mal Grp. 8 OUIYIES  USD 1, %3, b0 LUSEIM 003 Mibewrcr, Inc LEWEISMISME USD 150,000 5,08 am
low' s boe, e 18 WO LSO S50, 10D WEEe 001 Mwree e LOWELN/ME SO 815,000 LA LA
Lo’ 50ox., Toe, 1ASSGWS0  USD L6000 LM74E 003 KiSwrw, e 6.2 189 USD W00 LILI AW
Lo’ 30uz., lne, 4555 50 USD W50 LE0IE 003 Mifowes Ine SEROOYIMI  USD 418, 000 BMEZL LM
Wese | Lan Nidrtrion Partoers P 5.3 Moz Folk Soctheen Cop. 2,905
e UsD 171, o Unse o R UED 42,100 4B LW
gL i et Pty LP 6.8 Mucer Cerp. §.4% DL/12/203T  USD La W0 LMEH LS
By =0 el BLle M Bdimale RETRIEEG  USD 350,100 WL L
o an Histrem Fartaers LF A3 hio Fover o, B B8 BLOVEN  UISD 240,000 MW LN
i1 =0 &5, LT 0N nee e, BIS/05/MA0 LSO L0800 LAIRBL BN
Wese | Lan Nidkstrien Partoers LF 4.3 [MEDK, Partners LP 3. 375%
BANGNT =D 1, 150, DRO 1,178, 097 .13 oL/ L0/203s =D 76, bOD TE, 363 [} 1]
ferscton 0l Conp. 6.8 LSU¥HE  USD 31, 100 BEWS L0l ENPermeslPIISWHE U L&, 000 12158 WM
Warkel Corp. 5% DS/M/TM4E  USD LIOO,00  LMLSH 003 O FatowsPEES VMGG USD 30000 LMEEE LW
fartin bari ta botarialy, b 438 ONECK, [nc. 7.5 DL/00/2035  UISD LMD LUEE4 AW
WA "D B4, ol RESE M R [ 2WIS/HE5 USD L7900 LTOLW L0
Wasco Cazp. 658 1S/00/32  USD L0000 LZ0EE 003 ONEW, e 3.480L0S/ZID  USD 300,000 LI LM
Nlloasld' §Carp 4 TBOMLL/0S  USD 51, 00 WU 002 ONEW, [nc 508 1507/ZME  USD LU LI LK
Nfoszld' sCorp, 6 T IS/ USD 179, 1o Bl 00 Craclefory. OSISMSMNZS  USD LS00 LAIEM LM
Kedtrenic, Tnc. 4.625% 1500,/ 3045 =D Zl4, DOD ZRE 185 0.01  Cracle Carp. 3. o 1555035 [1En] L, 175, DOD 1,411, M3 [ N =]
Nerdad 0o, Ine. 295K I40/050  USD L960,00  LWRISL 004 DracleCors 3 BSKISATA0N  USD L35, W00 LSEEUT MM
Netlife, Tnc. 4060 1/0/M2]  USD 400, o WLE5 00 CracleCorp. 3. 6% DLWAIND  USD LD 0 AOELEL N5
WeLife, [nc. 6 KISR0 USD 616, 100 WAES 002 Cracle Corp. 4% 1507/2M6  USD LUl LITETE LB
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Oracle Garp. 4. 375% | S/05/2055  USD B0, o0 1, 18D, 35 0.03  Realty lncome Corp., FEITE. I
Oriativ, lir. 110 8LALMAL  USD =0, o0 mEEm 08 IS0 usD 800, 00 Wik Al
Pacific Ges and El eetric Co, 4% Realty Dncome Corp., IEIT 1ETHN
hypond usD LEnM LSS MM Gl usD 255, 000 WLE R
PacifiCey 4 19 L3M2/260  USD 1, {0, [ 2,020, 28 005 Bsalty Incoms Corp. , FEIT4. G
Padkaging Uup. of Anerica 4,056 - o a4 o Py =D 406,000 B26, 242 (4]
Wiy o ' T ey e U, BT e LIS, 000 L3BEN 0
Parker-Haanifin Coep, 4 1% e 415 D T i 15080 ! e
DL 27 ! ! Begioms Financial Cazp, 3, 0% e 1L 160, 00 1, 756, 553 s
Ffizer, Inc. 5% 15037350  usD 1, 560, [0 1,585 00 004 1408/1EE B B
Phillips 84 4 0TE LS/LL/344  TUIED [ ] 104, 6§32 0,00 Beymolds American, Inc, 5. 7%
Philips 66 Partoers 17 35088 o - simg  qag SB/EES sn Lamoo 1403 AW
L5/1a/2028 '  Tapalor bmriem, e TR 300,000 WO RN
Fhillips ff Partnars LF 3,658 HEn T 158, 627 a0 N4/ T 2041 ! '
0110/ 7024 ' ' Boper Technologies, Inc. 3% o0 L& 000 HEIE LW
Philligs 66 Pertnsez P 3,158 LD 1130, b0 L L4 05 i 165122020 1 '
15/13/ 203 o o " Beper Tocknalogios, [ 43 e, 450,000 ST A LNl
Phillips 86 Pectners LP £ I8 LD 6, 0 5, 49 i 15,10/ 2028 ! ' )
L0 T ' ' Saa Diego Bep & Eleetris Co, 4. 1283
flabs Al s PRl AR e gy WO v WO R R
15100 e ! : San Dregn Gag & Blectric Co, 1955
Flainza 1] dwrica Pipel me (7 5.3 15D 1,459, 100 L 4L 0% Ly 1511/3M] V=D 218,000 250,51 b
Im _ Sherwin¥ill iang Co. [The) 1. 1258 LD 320,000 454, 6L ™
Flaing A1 duerican Pipel e (2 4. 18 I 0
ISABAI Fo LU BLIT DR e Prperty Geop 12, 173,358
P Bark NA % 258 LG/ USD 750, 000 BR300 1A Loy LA ND LEAES  AK
Precigion Cagtparts Cerp. 1,158 SITE Cantars Corp., BEIT 3 KR
s usD 02, 100 R T X TR i UsD 345,000 e B
Pracigion Castparis Corp. 4. I8 suthern Califomae Edizon G 168
1B UED =0, bon 05, 519 L AT UED 300,000 BOL, IS [} ]
Precazion Castgarts Comp. 40158 Soten Califomia 61100 Co. 6§
15083045 UED =0, DoD 4. 23 o 1500 UED 150,000 a0z, BES [} ]
Frogres By, b 4.8 15701 UED I, 00 6 T 001 Swkhem Califormaz Edison G 5.5
Eecnsimer, It MF o o gy BV UED 530,000 LW LW
0L/ 08 20z ! . Sukhem [al ifommz Edigon o 4.0
Prigrees gy, e, 150NN USD 0, ton WL nal by v wo.0w  LUEL@S WK
Fubllic Servece Co of Bklshma 4. & LED 147, 100 151, 378 00 Soathern Co [Thel 5..15 0% UsD 258,000 365, b33 (]}
B Southern U, B il g 3.8 52000 -
Rialic 5oy e Go, of Ok bbaw A 5K LED w0, 0 4208 o 1509306 ! !
]E-'UJ‘BJE'_ ) ' : GoathernCa. Gas Capltal Corp. 288 |\ 153, 000 HLEE LW
?E;I;Fﬁtms. Inc, 20 L 55, 00 1,001, 141 . m o Capital G, 5%
Cwest Coep. 675K OULL/AZL  USD 444, 100 67,09 0L AV UED 550,000 T AR
Faytaeon Techoalogius Corp. 4 5% Sothern [, Gas Capital Gorp. 443
rpheret usD mon Lwnem 0 AL UsD L&, 000 1058 L
mﬂ"‘“““g‘"’ L% e 85, 100 mm ﬁ:g‘.ﬂi‘ GasCogital Gop. 3.8 ey 138,000 WAL LW
byhenTiclogiesGop. 318y, g o ow  pzmem g DubmbonllsG L. 524,000 nEE LW
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Southien Poeer G, 5188 /4L USD WL 00 LOGH TS 0.00 U5 Teemsuy 2.9 2R03/ZI2L  USD LO000,000  L0L 59U 233
SouthTrust Bk 7,608 IS/05/5  USD 50, 000 WE,TL 0O 15 Teeamury 1 AITASASA0ZL  USD LML L4ERTE RIS
Soutbeegt G Carg, 0,08 V06 USD 482, 100 486,017 001 I Teesney 2ESNSLATANZL  USD  Z0O0 000 1044736 046
Susbeeten Eletric o B L7 | - qasa g STemwrLLSGIINN UD LS L5104
s ' N E Tressory ® MA0/2021 USD L4EO0O0 L4DSEAHL B34
Spactra Energy Parers LP 3. 5§ IF Teosury LT6SDAILO0ZE  USD LOOD, MO0 B0ETE S ae
15/ LD s, 1o HRED M ey L TRIVLLIIL USD LI, M0 B4TET R
Seake Sorwet [om. 308 A0S USD e, 0o mEET 0L IS Treasury % VIR USD monmn  O0ELED L4
L p— - ppmn gy BTyl SINIUZL UD RLNOW0 BeIMEI L
P 33 (50 ' . "G Teesnury L TR IROLA0EE UED LI, L6130 R
o Lgi oz Pt Opomstis — e ggg DlemwrLUWOVMAN U @a000  TLOEME LAl
(P G B (5N ' 9 lreamey LTENIEASA0ZE  USD  MLMOD 00 D4R B4
Temezsee Valley Mithority 3,355 I5 Tewigurr L A25K3L08022  USD w00 515E4 0 B13
B0 ' ' L2 1, 546, W0 BELIEL 00 o eure TR SDMI0N02E  USD nguuu, oo 103818 L3
Temezses Tl Loy dsthority 46258 IF Teesmmy L OTHENAIO202E USD L0000 1038678 B3
158/2060 V=D 493, 0 e e 35;:33;;»13 USD 43000000 43,5083 A%
Temegsas Valley Mutherity 4,255 IF Trosqwy L TN 16/05/2028 USD 14836000 I5,T62em 0.5
15/ 3055 o 5. BLEL ML ey £ T OLASNZS  USD 30,000 MEHI  LE
M., e, Ml L% W0 USD &0, ton LUS598 003 IS Treurr LITSRIDAES0ZE LSO lo,n00, o0 10,3557 L3
Toledo EdisomEa. (Thel 6,15 IE Teosmry L ATRALAS02S  USD LLOOD,0D 10,30L34 BB
155/ 1T UED o, o W08 00 ey GIROLALZY SO LLOODWOD  LLEILEE LI
Truf st Bank 3. 3% 15{']]5;"“ 26 =D 550, Don 1, 146, 062 0.02 15 Tresury 1 1258 nglgmﬂﬂ =D L7, 730, bob 18, D85, #4 043
Tuist Firenrial G, 2 % 0500001 15D 8, 000 WH140 000 U Teezsmy 18K ISISH4  USD 30,000 WL R
Tnilst Firncial Gep, 2 MIVMA  USD 8, oD WE3 DAL U5 Treasury %% 300062024 USD 1, 968, 000 L4157 e
Trush Flomcial Gorp. 48 0VOYAES USD 408, 00 464,255 000 I Tresury LTS SLAZA0Z  USD  mol0 000 ISSIETEE A5
Truist Finacial Ly, 1.9 G Teeiury 3 OTIROLASA026  UZD 45008,000  GLBSEM LA
05/M6, 2130 vEn L, 30, 00 LWEIE W Treasury & 15/08/2005  USD 11, 300, pOD 10,866,555 L34
Tymn Fods, e, 4379 /470N USD 0, 1o #ESN 00 I Teewmury L A2SNISM2M026  USD 830,100 T
W8, Tni., FEIT L3SBH/M/3EG  USD G, b mLWI 0Ol I5 Teoasury LTSS OL/LLANZE  USD I4G6,000  ILNEEE RS0
UK, Ine , REITS.SK01/0/200  USD L300 LEEUE 003 U5 Trssseyd SEH0AA/Z2T USD ZSO00 000 I50BS M8 056
TR, Tnc., TEIT B LSMQ/M3L  USD 40, 000 LB 00 I Teewmury 3 ITRASNSA0I  USD LI A0 BT R
tisn Carbid Loy, 1,88 00605 USD 30, 000 65 000 U5 Teewury L GSKISMEA0E  USD 775,000 MLER  LH
Ihsin Catide Giep, 108 OVOVA%  USD 50, LD MLT0 007 15 Teeaury LTSS LS1LA02  USD 140,00 LEELME 0M
tmian Elpctrie (o, 2388 L5060 USD L5, 00 WRTT 001 5 Treaury & ITAGAA000 TS0 LEmmn  EERNE LM
tnim Barifse fp 193 GORIH  USD W0,W0 LIBLET 007 I Tressure 1 mn:;mgmu =D L0, W0 LA L LW
linitediesl thiroup, Tne, % I Teasaury 4 26K 16/1100040  USD 4500 W0 10,2002 AB
157052030 =0 LE0D0 - LBEID M ey 4 TR ST USD L0, W0 500 RIL
witediealth Grog, e, 4615 | - gl gy gy B Dewury RTRISLLINI USD WSO B5ASLOT RS
151172035 ' . I ey 3 12TI502048  USD 450,00 BETLME I
Unitedisal thiouy, Tne. 3 5 5 Teoiure 2 BTRIGMS043  USD (L7000 LG TILOEE AN
150/ 102 Lo LA 0O L TSR 0 e eed IRIEALAME  USD MDD 00 LTI AT
U5 Banceep 3, 375K 0502/ USD LA LERIF 003 U5 Tresmey 3TNISILAME  USD SLEZR0O0  TTMETHL LT3
'S Bamk HA 2. BR 27/01/2025  USD mz, o #5000 000 U5 Trewurr d A2SEISM2A04  USD LME, M0 15,7TELL B3
U5 Treenery L, TR ILLOSEED  USD 130, 100 #5000 15 Treanoyd ITERLENS/04L  USD L000,000 1040554 03
U5 Tewapare 2, SR ILLO/MA  USD W00 LELEE 005 U5 Tressury B 1511/2044  USD §34,000 W5ES LK
IS Treasiey 2. B25% 15711320 =D 400, D00 403 636 001 UGS Treasury 1. X 1502/ 216 [1En] 13,350, boD 16,6TE, 36 [ %1
U5 Teeney L @AM USD 00,00 10,058,508 023 I Teeamey I SN 153046 USD 140,00 LEEE LW
U5 Treasire 2, IZSKILOLIMAL  USD LIOO0 LMLIE 00D U5 Tressurr B ISUG2ME  USD LImmn LB T LM
U5 Treasury 1, 2T Z4704/MEL  USD W00 T MILEE D16 UE Teewmryd LISKISNSA04E  USD 3908,00 141083 L3
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U5 Treasiry . (75K 1505/340  USD 10,416,000 36, 7SE.080  0.37  Virginiaflestric andFoverCo 538
I3 Teeammy I 25K 15708/240  USD LEDLN LELLE 005 WiEme usD sooon  LMZEL AR
U5 Treasry 3. 756 15/LL/A40  USD 19, W5,00  33,42E 100 0.50 Wimare, [ne. 3ORELAGM02  USD L 44, 100 LOLTEL LIS
US Tressury 28 15/02/2050 USD 26,504,000 30.4BLTE  0.60  Faste lanapment, [nc 248 0 &40, 000 ML L
W Tromory bflaton Iokand 003 5 w0 0 LR 15,06/ mEs
B o 30, i LED, 1% iz Faro ® b, SOEAMALES  USD 2,054, 100 LIBI LIS
05 Treamery [ofbation Indered 115 Fells Farpe k0o, 3TSRIIOLT02 TISD L L0, mn L14.3B ke
1510 uzn Lo RG0S g parg ko, 3 IEONNMM USD 1500000 LTS ME L6
05 Trmary 1okt im Indeed 2.5 Fell; Farped o, 13 3S/00/005 LSO 750,000 BB LM
5L uzn Lo ow o LEBE1E LB py)sFargad Go. I  USD 503,000 METE R
I Teeagiry STRIP Coupan I fell; Fargn b (o, 4. 180306/ USD 317,000 370 Am
15;[.3;'3[.; - LD 7, 550, bbb TMEIEL BT pllsFaed o SOTRANIEMS D 4,000 SRR ALK
US Treasury STRIP Goupon I Tll; Fargn 8 Go. 5.600% 15020 USD 2,540, 00 3,664,152 LM
i TED W, WO,00 I ELTE 057 Belli Barp ko 49 11045 15D 350,000 PN Tl
US Teeagury SEIP Coupon 0§ falli Farps o & THRAT/LLEME  USD 478,000 B2 LN
15/00/ 701 1D 4E0 00 4L 000 Wliowr e, BOLE OO0 USD 412,000 AIEEN LW
Felltower, Ine., BELT 4.55%
U5 Tressury STELP Coupan 6o 3, 5, 00 LagE AW QUM I LED L, 372, [0 153 Wl
ﬁ?':rj':fuﬂ STRIP Coupon I Setern niom Co. [Thel 308 ey Lun w0 LOEBL LN
ey " =D 3L@LM0 RELSE 007 by 000, D38,
15/1L/20m Fillines Cos., [ne. (The) 4.5
Valeen Bnergy Carg, 278 W00 USD 1, 440, 00 LAUGIE 00 e 1] 76,000 HLEM  LE
Faloen Boargy Corg. T30 IIW0E UED &1, o MESE 0O gpgey [me 308 0LFOR/ZIZE USD 315, 000 MEOS  wl
Ventas Realty LP, BEIT 3.7 oy 0, 00 wipa ool Jrle, Inc. B2%OLALLADZE  UED LA, 000 05T W
I]].ﬂ]ﬁ,."ml- 1 y n 5
Zimvar Biowat Bol dings, Tnc, 3.7%
Yentas Bealty LF, FELT 4, 125% ]M“ =D 343,000 arL, oy [} 1}
1ED 151, 000 682 0.0
151/ Zoetia, [me. 2% 15/05/2030 USD 1, 430, 00 L6558 LM
Wentas Realty LB, BELT 3.8 por 00, 10 w57 nap Doetis, [ 3% 1S0S/MS0 USD #0000 LA L
:'U_WW? iy o 1018 T
erim Comunicationg, [n:. -
e ] UED 55, oD BmE ™ .02
Toriom Commmisationg, Toc. 5 1B EFr—UHE
it (owmmi i, thisa Southem Porer Grid
UED 7, 015, DOO 3,BEOTL 007
tessatisnal Flmce 16, Lel,  USD 1, 751, 00 LUn 88 LM
Verinen Commni cakions, Inc. 4.5% AL 0, 5 DRy
s UED 1, 0, o0 LELIE LW — =
:ﬁ:];",;]&"‘ﬂ beikiony, e A% e im0 gssm g GEEEH T W
! o DA LAERBSATOSEEE o na
:?‘rﬁm”m’- ] L= 1, 500, b0 L B4 750 0.0 HES L LU EEERMH AT ESS M e
Vs Bompiins, [ 538 g Lmis o POMORSTRTMAZALBELNELS 5L USHLNTABR
Yeizm Commumications, [nc. & B8 i
li5=1] 3, 4T, 00D 4, 120620 0.0 _
1B 2045 5 F—RFFUT
Veiam Coamumications, [nc. 4 F #1 Fipelines Ltd., 1444 4.5%
LSS LD o, Lo I N Uy s 1] 795,000 LmeI e
Firgania Electric and Pover Co. 68 fustralia & Mew Jealasd Basking
o i 15D 00, Lol Bs  an N e U 00,000 eI AN
Yimginia ElectricandPaver Co. 5.7 LS 0, 100 26, 442 1 Feestralin b Hem 2o land Banking HEn 300,000 a1, 65 wn

TS/

froep Lidl 2 1256 197082000

40/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

P AT 25O R (i)
202046 B 20H Byt
WiEEC WEEL
adhd [t k]
-8 _LaF dW AN-SESE B Gk FA B EEsE AW HEEERE BE GRS
Compemeal ty Bl of dwgtralia, Mlinentet on GoudeTad, Ja, [44
144 T8 S UED S0, oo g, 587 L S8 25 UED L, 528, 00 1,507, 5 g
Compemealth Bade of dwgtralia, Bank of Montresl, FEN 3.303%
1844 255 /M7 LED 70, on 26, M2 [ 15127505 UED 433,000 462, TH [ 4]
Comvarmeal ty Bank of dustralia, Bark of Nontreal 179 05007034 USD L, 20m, oo 1,303, LiL L
1848 1 4% 16007021 HEl w0 LEEIR RN b of el LABMAGMS  USD LaS, 00 LDIEEL MM
Comvarmealty Bank of dustralia, Bk of Bora Seotia (Fae) 16258
1444 4 55 0312 LED Wz, mn 1, 020, i@ LN AL UED 7,230, 00 T,404, 709 L7
Composmealth Bl of Sagrraliz Bank of owa Seotie (The) 4. 5%
1440 7 358 1505 LED Ti0, oon ] L 513 TS [ED Ji5,000 413, Bid Ll
Comvnemeal ty Balk of dustralia, Braokfield Finance, [nc. 3. 0%
1844 1 143 100 uED 1, Z19, D00 1, 362, 581 [ k] /1172 uED 422,000 44, 643 [} )1
W Bnd Tmuer Py, Led, TETT, Wi Broakfield Finance, [nc. 4. TR
1.6 TS D H26, 000 G X iy UED 335, 000 3BE,DE3  MLEL
Macquaria Geaup Ltd. , FRE, 144 [omatian Inperial Bed of Cowmerce
5 TR 28011/ =D 1, %20, oen 2,084, 69 0.05 %18 0200 UED 00, non GIE, 43 L
Macquaria Geaup Ltd , FAE, 144 Bobeidgs, I, FEN G258 01705000 UED 720,000 TLO 455 [} ]
50338 13010 LD £ 000, b0 4,753,658 i Enbridgs, Ine. L.TRISTHHE  USD 300,000 563, 365 Ll
Macquarie Group L., L4 6,255 Hisky Fnergy, [nc. 5,95 15000 USD 100, 060 AMEEL e
14013031 LD 440, to %56, 40 b Foru1ife Fureme bal Comp., E 40600
. 1ED L, 70, oo 1,801, 530 L
Satinel durtrali Benk Lbd, FEM, 15D 1. TO5, 00 1564, 19 L whym
T4 LU M e ' ' Wutrien Ltd 4% 15/12/2026 USD 350,000 05D 4EL 002
Matinel duptralia Bark Led, L5T WotrisnLad, 4.035% ISTY @IS USD 500,000 G54, 44 [ 1))
i Lo L, T, MO LWRIE 00 el Bz IS0 UsD 115,000 16L,753 L
Matbosal hustralia Bask Lt 15§ Ieartn Texchers” Cadilb Fairvim
14 0% 0 St S e i Froperties Trest, B4 503 LED 173,000 TOD, 444 LR
Mewcrest Fimace Piv, 1L, Mk nhyam:
1258 13/08/203 LD 5,000 LGS DD e ey Calille Fairvim
Semkrs Geup Tt 1, FED, B B 5A Froperties Trest, B i ] [ED 04, hnn DA, BEL (] -
i1} 4.0 [
iR U=D 1, ™o, 1,174,038 il iy
Tpdrey dirport Finance Do, Py, Lbdl, Provines of Duabae Canada b, 23
I ey UED 1, 200, Tl 1, B0, 821 .03 /17203 UED 270,000 MEBTL L
Westpa: Bakoag Covg., FEH 4. 1128 Foyal Bank of Canada 3. 7%
L =D 1, 560, Dbl 2, 167, 89 0.05 o6/ 1072025 UED L, 500, 00 1,540, 357 )
Festpac Banking Camp, 4. 4218 Feval Bank of Canada 4 65%
P =D 865, Don 1, I2E 14 1.1 /012026 =D 400,000 467, 538 Ll
26, 846 64 8% Turoato-Doainion Bank (The) 1. 25%
—_—— i UED 1, 245, bOD 1,358 .l
i 0B 0e iR
dir Cand BorThough Togt W',
B AL 15110 LED 0, BT Ban, 710 Lm BB B
dir Cormals Bap-Theoagh Tt 'L, talm Hildisgs Funding Lid., 144h
43R LR LED 5, A5, T4 Lm 5.5 15A5TIRL UED 1,315, 0 1, 66B, 17 Lis
dir Cambs Pags-Through Teust, Series talim Hldisgs Funding Led., L#A
D1 e 55 50T UED 3, 515, 256 1,54, 28 [N S0 15T UED L, 398, o0 1,500 315 e
dir Camk Far-Tamugs Toust, Seies talm Wldisgs Funing Lbd., 1444
UI-T W, A L0 150 =D Taf, LOL R, 0l 0.0 L1 DU0SG s0 05,000 50E 473 11
Hmatstin Cawte el B, B e 75, 100 aLmy  aag U e P U S 5, 198 515 LW

LO% ALY

e W, el LR 15057

41/105



JPMaorgan Funds - US Aggregate Bond Fund

EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

B ARG 2R (iR E)
2020456 H 108 B
AREC WRE
[oT ] =]
1 i L T T R A Y et AW A gmsE BB G EL BE R
Gilkoy e ikom P L, Soies BPE 9, L4444, 558 LIV 203 USD Lionmn  LELEE R
DEE W, ALSE IV = L B0, LWRED M Credit Agricole 54, 1440 129 =0 2,600, 100 TTIW LM
0 Fndiog 11, Seraes 53, LEn 1 70 b4 LELEE 005 /102034 { (i) :
45 WHE vl ' B RUCEERCS, S T 58
W Fnlog 1) S 20 T, e LEEHE  LWeIm am AR = e e
Wi 578 BT B, ' BRI NS, i 3L U B
N Robeg Tnct, Seie BNy g pnem o gy g S06UR = . S
hEn I‘:ﬂﬂlﬁﬁﬁﬁ?ﬂma T:lﬁ&;g i TL usD 26,43 36, 257 ()]
BT, 16 4R T Loy o4, 4 READ MO e s, e, i M Y
Butchisen Menpee Etemational Il per . we gy DN 1508 LD 13, 4 mm o LW
Led, T4 L5 L ' : ’ RIMC SIS, Seies 10 B B
Pk Kerogpon Bldngs Lid., 164 rodums T 38, 20 B4 LM
i 30,00 L4REE 00§
5258 15006/ Societs Torale 51, IWULET L Lman am
Pk lervgpane Holdngs Lid, W& e 550, 100 gL om0 o o
ki Toclob fmetly 51 NG LEEE LU0 W0 LTERAT L
o, S MW X SR L4 LansE gy MO ' e
0 Te —_— wcieteGmerale 3, AT - .
W ALIE & ;nms LL L, -
Vial Cqpital et icead 54 29088
i ereeta UsD 760,00 LBIRSE WM
ﬂ‘g&‘;’;ﬁf S Bb ey j oo LweEm Al .2 I X2
LOGAG G0 e
Deutsche Telshon 4G, 144 1, 6258
PR i e LE&,000 LOMSH R
panike Back A/S, 1MATE ey amn sems o — 1B 6
E;ﬁ?;&?’;m' WAL &0, 100 w9 na W
—_— e ATAGroupLtd., L4443 6%
TWiiB _BE p/ne090%0 tso 595,000 BEOEH M
FA¥FEE -_—
e ok Al THAE S yap 1L, 1o Mmoo m TAATUE
herCap el mmd Capd ta ] IWC 4, 5
gm;?;-u;ﬂ. Mop, k4T 0,100 R 1 i usp 4,000, 00 4000153 w6
ww 15 Erowppls, WAL TY IR USD L, 285, o0 1,305, 355 LK
—_— . Trefipm Seesitiztim Finace pli,
—— i UBU W, 1A% USD 1013333 10,354 A3
o Y T
:;Ih[.ll:;ﬁl‘ﬂ]l:tﬁ\. T 2, 58 e 578, 10D WLHD 0Ol 1571048 68
m@: W, F, LI e, 120, 0 Wi 00 AT
M Ferioes 5, R, 1448 1050 fid-isreel UK OL/1L/2025  USD 000,00 L9EAET WM
R TE ] vEn 3,00, o LUL4E 005 [])15?11;3'2%;”“ Bnd 0%y, IL 280,000 10,810,385 0I5
EP Paribas G4, 1444 3. 5%
01/ 0202 =0 1, o, oen 1, 168, 9@ 0.03  Tagrael Governaent Besd 5. 5% HED L, 580, 100 2,518, 364 i
BF Paribas 50, L6tk 3,37 L6/08/2053
usD 360, 10D wnm 0 R

08/ LY 3035

42/105



JPMaorgan Funds - US Aggregate Bond Fund

EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

B ARG 2R (iR E)
2020476 A 308 BifE
WEEC WRE
[oT ] =]
1 i L T T R A Y et AW A gmsE BB G EL BE R
AFITF el Finsnre [ntematiosal AY, 1444
Eni Spd, 1844 4% 12/00/0929  USD 0, 100 ME B D01 S I =0 00 e
Wil ol :’;l Em%’;“‘“‘“ W M e 745,000 B4.0E LM
A% FLCHNG, M, Seies 361 5 26, 181 B3 LM
baia Semritier Grap, Lo, W48l op T, 00t HE%L 002 .50 1500
% 19 19140 ' 2 Mplan BF 3.9% 15/06/2026 S0 anm, 0o NEIE Rl
- o Eiar .
mﬁ LI T 0, Wim o 'f""'::* ’;;“;F}umf’m‘ UsD 430,000 HOTE Al
Kitzubichi 0F] Leaze & Fusance Ca Siemay Fireneieringmastschapgl |
i 0, 00 CTRT S 1 Ve 00 70,000 TRLE LM
Fitasbiski OF] Toust b Darking Corp, L ——
e e 0, 100 ML M e s U0 500,000 BIEEN ROl
Wizsho Fisancial Group, Tnc., 1AL Henny Firen:Leringasatschapgl |
2 036 INART w0 &1, 00 B0 DOl g a8 TS 00 250,000 B R
Nipis Firemeial O, Tng., 51 R
ey ) LETS 00 LSO N4 — I Ree
¥iise Financial Groug, Tnc,, FIK .
L3608 130/2008 HE0 LT LIRS g el 1L, - -
RIN Corp B 13/07/HEE  USD 54, 100 440 001 LK 5L/ ' ' :
BRI Corp B7H LA/01/MT USD 50, 100 S7,080 000 EferZealmilat’ LLed, 1944
Sumitean Life Inurance Co., FIE 146 L0 A UED #57,000 LT S
usD Lo LWRIE 00 .
1A 14T #E o Zealand at” LLEL, 1A e L 705, 000 LELTE LM
Takeda Piarmareutical Co. Lt 5§ 2 568 11 203 - 103, 3L,
i L5000 LS4 00§
AT k] ASE Bank Led. | 1448 3.126% =D L, 585, 00 LTS L
10, E11 6% 24 /052004 ! B
Ao ot o ;"E;f;;mlm" AL e 420,000 TR TES A
bt Fimne Sar] 4,555 1506008 USD wo, o w508 007 BC bbewtind hednall, 14 e f— -
SES 54, L1444 B 8% 04%047MZ5  UED 20, 100 WM 000 2 REE l l ' '
i by BE Dberasimal Rndig Ll , 144
PEf a1 I 0 N R X bt g Lt usD 300,000 GEET LB
LR [ [ [RE
ATy Lo —
m :ﬁ :ﬂ: Ihla ’I::I r:i.imz-'a;:’r e 20, 100 AL Lm Ef’u!é?a';zl:m Ltd, WAL o 0,000 s am
i me UED 1, 0, Den 1, 655, 1% 0. W W
Comerat leve Rabobark 14 4.615F
.Ulm!! =D 0, Don s 53 0.0 = ? 1__7__. e
m;:" ESemnBLLIE e B4, TR BN i[jﬁ;?;:““"““ ELE e &0, 00 N Y
Cooperatiore Rabobark 37 LEoo Lsmpsm gy SR MLTWW/mR U0 500,000 e ST
/o2 v | :
Deubzche Telekom Intermakionz
Finaus BV, 444 1,88 1500000 0 6T, 100 BLEL WM
ERF Fimance BY, Léth 3. 615 it i
Ty uso a0, 100 magn am RORTSS T g Lmm umer e
e S0, k0o anme L ;;:Euﬁawmm WAL e Lmmmn LmEW WM

43/105



JPMaorgan Funds - US Aggregate Bond Fund

EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

8 AR 2R i)
202046 B 20H Byt
WEEC WRE
[oT ] =]
1 i L T T R A Y et AW HYNCEmRE BE GE LY S
Credit Suisse Grnep 4G, T & 258 Aeematioe loan Trest, 10, B, Series
eplen IS0 54, 10D L L Riiesgrntigs A b Y §48,820 WEE M
UES A5, 14441 756 21704/ USD 1, 720, b0 L7545 0 mmmoem, I SESTEON USD 1, 100, 100 LILHE L
UBS Group &G, 1444 4 125% feavsn oo, [oe. LINARORSMSD UISD 810,000 T
1D 515, 100 EL0s 00 : :
24/05/2025 beapen o, Dnn 3TROROGS0G0 USD 730,000 BME0EL LW
L EE:E_ L tneriean dirlines BarrThoouh Tt ED L8, 832 5. 124 e
W OLEE 1Y ' '
A FP A Wi dirLies Pz Themgh T,
i o 14 73, 756 W LW
i ferton Cplialale, WS g 00, 100 L O w]?ﬁ
1EN |4 'm
Barc |z ple, FVTGASE TG0 DD 3,410, 000 L . L 74D, K LG, 14 LW
Santasder W Group Ealdiags glc, : .
1448 4 798 1570072008 UD LEDM0 LERSE MK !::.“: :f,;‘i.:nf" eI pep  Len LS4 AW
Yodafone Group plc 5. 25% . .
30/05/ 2048 LD 6, 100 W3 OW ewien dirlin ForTeosh ot 2,764, S8 3,107,850 L0S
Vodafoow Growp ple 4 B75% A L1 LR
10/ 06/ 2045 ED 3, 50, Dio 3,203, 03 L0 mien bl mmm
— e o N W L ISR =D 499,200 471,713 L
— LSS0 89 'mr?m dirlin Pa-Thomgh Treat,
FATH Series WL W LR 150400 HED L, 363, 565 1,T0L, 450 .04
v Wortgy Iomesteest T, ;'"“‘ irlne Forloeh Tat 75, 126 473,08 Lm
AN Gerie DOFD W, HULEM  USD 4, 436 BET 0 ’-ﬂw
kLT 1] Imtrocin Cradil eceplince
dilie [e., WS WS S0 USD 41, 00 i 50 nopl Becrble Tout, S T2 V., USD 1 THT, W0 2,TBT, M2 L
ity be, WA LA EONET  USD 1, 100, 000 L4330 007 RN R
e, Toe., W LTSH 56T USD m1, 00 WESL 0,07 werica Cosit hecsphasce
e Be, WAL RUEE  USD 406,00 4, EEIE DL Besle Tk MM T, USD 3,000, 000 305683 LW
ibidis Tne., 16404558 L50NI05  USD 50, [0 WIS, TEL DUL LR O
s, Tor, WALLDS RIS USD 2, 720, 000 L1987 007 pesricen Howss $Rant, Seies
s, Toe, WAL EAILTME  UED 1, 50, 00 LEBD 4T 04 MIS-SRL W, 1494 3.46TE USD 8, 535, L70 7,008,382 L1
F Tourt, 55, Series NOHN W' 17/ 152
=D 13, 452 L%, 375 0,90
4 B0 2o ' ferican Homes 4 Remt, Series
drcite Health & Boggitals g e LHnme ymnane 003 BUFERL T, 4R S40TE USD 418,00  T00TE MG
L3S |50 0 e ' 17/04/ 057
ﬂ&;mmm Ba. LLEAR o 46T, 100 M0 001 Aesricen Homes 8 Rent, Seies
A5 CLebal Ruding, 1844 L 0% WIS-FEL E', 1484 53N TS0 50,000 AT LR
e b =D i, 100 ReSE 002 LW
. L Mnericzn Homes & Bt Trast, Series
i
|E¢?;Tm U]:l:l Firwing & o B0, 000 WML#D 00T NMSRE 0T, 144 0098 ED 5,368, T26 632514 Lls
IS ) IF/ 108
A gy U0 DRME BN D00 oricantoee 4 Rt T, Seris
Albseret i Lo Trct, T, FOY, Serins DU 0, 168 360 1] 5,90, 412 ROTLT  LL4
e e duiagil 4, D5 MmO s
Eltersative Low Trugt, Series Merican bomes & Bt Trast, Jeries
W ' s i U0 150, L2 WLEE B gemm v, e ] L454, 067 LEOLAD W4
Htmmtin lom Trust, Series g
WUIE W TN NN 470, 28 R OO i ey 4 Rt Tras, Serise
Altersat ive Lom Trugtk, Series =0 0, 6L 30, 412 o.80 DS T At 4.3 ED 740, 000 B4, 510 [ § -]

WM-TCE AL G 25010

a0

44/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

P AT 25O R (i)
202046 B 20H Byt
WiEEC WREC
adhd [t k]
-8 _LaF dW AN-SESE B Gk FA B EEsE AW HEEERE BE GRS
dmericon Gomes 4 Reat Trust, Serie futlerMortgage Trst, Series
WW-FRE T, s 45 LED 1, Mo, oo 1,402, 401 003 NIA-FTLL AL, 14484035 TED L0, &61, R 10, TLL, 353 L
1S BT ML
dmstican Gaes 4 Beot Truze, Serle facheCory. 3. 29016/04/2022  USD 3¢, o0 3E, NS [N 1]
WH-FRE T, 1444 4, Uz 0, 10 MILHT 001 fpache Corp. 5 1% 0LASAM40 UED L, 119, oo LT
s fgple, Inc. 5 25K 2300402026  USD 266,000 208, [44 [ )1
dwirian fones | Bt Tust, Serie fpple, Inc. 245% (470072028 USD L, 259, non 1,367, 132 Ll
WEFE T, e LB W=D 1, @3, 0 2, 120, 6 005 feple, Inc, 3 358007927027 USD 1,395, 00 3, TE8, 976 [N ]
[ Apple, [me. 3. 2% 10006/2027  USD 200,000 g, B3 [} ¥
dnericn i 4 Bmt Tnot, Swie fApple, Inc. T 20/06/2087 USD L, 350, oon 1,510,718 [N ]
TNT T, NS 23, tob AL BB eole, Tnc LGS ALASADN USD 430,00 44TL&D 01D
dwstican Jones 4 Beot Tnust, Serle feple, Inc. & BEN D4705/2043  USD 4,085, o0 5,063, 19 il
WIEFRE D, e 5,06 U=D 4, 103, Do 4, 600,88 010 fgple, Inc. B45% 080272045 USD 793,000 0En, ave (] ]
0G0 feple, Inc. % BSK D4/0G/246  USD 70,000 1,000,414 002
dwstican dones & Beot Tnust, Serie Ipcergion Haeld 2 528 16169 UED L, 770, o0 1,02, 30 L
WH-FRE B, A4 6 B8 (i1 3, 50, DI 3,050 008 dcestim Bt Exsiable:
R T Imt, Beries XAT-0 ', M2BA USD L0o, 607 108,055 W
Aweticen Bones 4 Beot Trust, Serie 15 T 1
WH-FRS 'E' 1444 64138 D B75, 000 BELA 00D hsseant, Ire 425270803 USD 310,000 OGE,DE 002
BB ATAT, Inc. 3.8% 15/07/2025 USD 375,000 7L, 513 L
erica mes 4 Bt Toet, Saie ATET, Inc. 5.275% 16/L0/2041 UED 250,000 305, BE7 [ 1)1
DI E, L 1 e vEn 3, o0, 0 §15L4# 007 fthese Globn] Fundasg, 1444 2. 758
. ! UED 1,385, 00 1,015 [
e Wmic il Poer, e, T T
UED T15, 0On 1, L6R, 59 [N &
1.8 15 fthese Globnd Fundasg, 1444 2,958
LED 4, 250, Don 4,275, 13 nin
dneican e Tast §1, GEIT, 144 D 1 0. D0 L %81m 015 11/ 20%
LOTY 15/ Ma e T ' Wriation Capital Greap LLL 1844 e L 700, 00 1151 43 Ly
ingibeedit dvtonchile Ereivables LA AN T e
Trge, Series 200-1 '8 LM 1ED 21, 5 MLEM 000 Aviatica Capital Greap LLC, 1844
IRz 2 758 (05530 UED 730,000 707,578 [N #]
ineilredit dutonobile Raeivbles tnaz Budget Renkal Car Funiing JESOP
Togt, Series W08-1 C° LTN LED 11, oo B ma 000 LG, Series H0E-34 W7, M4 TUSD 7,000, 00 1,083, 513 [N L]
IREBGE DA
ingileedit dstoohile Rreivsbles 8 Hartgags T, Serlss ML W,
Tngt, Saries 00-1 0" 11N ED 1, 173, 0 1, 300, 6l 0,03 L4058 15000 UED fan. 10 626, bt L
RG0S EX tgage Trust, Saries 305 Y,
insrilredic dstonobils Reeivsbles 1440 2568 iste/me Hed e LaaaEt AR
{ﬁm?;“ wE-2 T L4 LED L0, 400, 90 10, 677, 876 0.4 amﬂmuan“mw v, UEn L 231, 000 1,251,583 e
dmstiCredit dtonohils Raeiveble Elbiners Gaz end Electric Co. 3.
Tngt, S - DLW USD L4500 1L7M0@ 019 R b SIS0 BLEE R
1B fa0E Baltineee Dar sol Electeic G 3,58
insilredit Auonchils Rceivsble 1B D 33,000 pa Lo L
Togt, Series P-4 ‘07 LOIE UED L1, 50, De0 11, R7, 33 0,37 Baltiere Gas and Electric o 5.2
Bz T UED 335,000 045, 510 [} ¥
faagen, ne. 2. 7% ILE/MET  UED 1, 190, De0 1, 74,05 003 Baltinere Gas and ElectricCo. 2.9
fapen, Inc. 5058 IL027340  USD 625, 10D FEME 002 156D Lt L 80D; lop LT WK
fnalog Bevices, Inc. 3, 115§ Ll R RBUIC Trugk, FRH, eries
0512201 HED L1, ton w7, 35 . WAL A, 1M LN =D 7,475, D00 A, 563, 113 [ ]
doabog Daicsn, Tnc & 3 W% USD 3, o HE, 680 002 IS

45/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

8 AR 2R i)
20204F6 B WA Bt
WiEEC WREC
[oT ] =]
AT ] AR GHSTSE B CEEL) BED) RS AR A%/STSE W CHEY BA0O
Baw of Mnerica Funling Trust, FER, Eear Steams ARN Trust, FH, Jeries
Series 004G "ML 440 ED =, Lsr oM 000 D0 WD SRR RS =D e o1 LN
1R i _ Bear it earms Commerc ial bt e
ﬁghmtn 5.?5%&]5“ U= o, 23 am :'n";r_;;’ ';Tt ]MT]';;“ UUSD §, % MmN
m;miﬁrgﬂh'g'i s UsD b2 .75 b Ililuarsmz'ns Commers ial Martgage
Barc of Merica Funding Trust, PIL Seourities Trust, 00, FRN, Series
Series T TPV SIATA D B, 872 SR MM e ur . wnmg | USD B2TL0 L1 LM
Batw of Muerica Funking Trust, P, JEL T
. [ UED 2, e LB, 54 L.
Teries MOST HEU OBCS/LL0S Biagen, [ne. 7. 2580170502030 USD 1, 447, 000 1467561 L@
:: ﬂ;:‘_:‘f:‘::“sj:;;- Fil, - - - - Bingen, Imc. 3. 15 0L/05/2050  UED &nn, oo GBE, 55 [ 4 )]
it K W - B Vhicle Lense Trest, Series
Ef'fﬁi 1 8 WL A 3 MO UED L, 399, o 1,015 807 L
L1} riia " .
150 1,512, 000 gEon 715 0.6 Bon Secoms Barey Hmlth [ne.
ﬂL?:E - i 5 gt 10N TIED 2,400, non 2,605, 41 [N ]
m:,m““““" My Lmsme Lenas oM bostan (s O, LA 44K L om0 s
15022042 ! '
Bark of Mmerica Corp. . FEN 10048
Wi =D 1, 190, Don 1, BBD, 132 0. ;Tml;ggﬂ. Ine., 4404 103 1D 500,000 545,310 Ll
Bank of dperica Cary., PR 1.5
i/ U=D o, oo UL ;;:,E"”‘"“m" WA e L0000 1562164 MM
Bk of heerica Corp., RN 34528
A0 LED S0, LoD ME D [N ;;;;;nshﬁn:., [LITR: ] LD L 00, 100 1,176 188 K
Bark of Aarica Dorp., N 10938 . ;
B2 UED 5, 000 67, 883 [ F] ?mﬂﬁmh [a, W4 4128 e 336,000 1,199, 153 s
Bak of dmerica Corg., FRN 1. 3550 i
A LED 1, 000, (o0 1,062 43 [ 5] ::mmhﬁ:tu.. 144 578 HEn 33,000 2L, 564 Ln
Bark of Mmerica Corp. . FEN 1. DOSE : )
=D 3, {0, Do +, IFE, 432 (L iy
o . e SR g L L e
Bk of bwrica Comg., FON 1970
:*mﬂ s ED L, 500, Dan 1, T2, 55l 008 Erigtobives Sqoth G, 1455 =0 L, 810, 00 1,567, 872 LK
of deerict Carg., F 197 Wy
LED 3, [@5, bl 5, IGE, 83 L '
Wy . :‘;‘:‘&W Tl ¥ e LEBLET 1AM LM
Bank of Aarica Dorp. , PN 14368 7 T IRT o
1AL W=D , 5, DD | 560,043 .1 Britizh dirwns Fags-Throgh Tnot LED 711 006 GUE 784 L
W, 1M LER Iy ' ' )
Bk of dmerica Corp., PR 2. 0OE P
oy =D 3, DeG, Do I, 0,51 00T rivish diewss Pass-Thensgh Tnpt =D P L1536 .
; W, THA LR LSRN Laa, R
Bark of hmarics Cory., FRLGWGE 3,401, bo0 5587 0.0 y
/aeL 40, A5 08 frovieom Garp, LATSH IS0UT UED 200,000 HEMS AN
Broadcom, Inc., 1444 4.11%
;;:Ha:aﬁgm Thet, UsD 1, W0, 010 LERIE 0 s 1) 1,218, 000 242530 00§
BTt Seis 00 ¥ owep  smLm0 SimsE 06 E’;;;f;;;-n‘"‘" WRATE g w0 e 0
faar Steams AT Trst, B, Serie Beopdeom, Inc., 1444 4. 15K HEn SO0, 10 L 67, 615 T
W WL 5048 2SI UED 3, B i, 6% 0.0 154110 | L, 500, (Bar,
i Bl Devion Gag o, 144
Bevos |yt itdon G Co. [Thed, 194
m’fﬁiﬂ;‘;ﬂmﬁ;‘ uso 6% mus e, M“:mm (e 4] 50,000 R4 AM

46/105



JPMaorgan Funds - US Aggregate Bond Fund

EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

P WAL F AR G E)
202046 B 20H Byt
WiEEC WREC
[oT ] =]
1 i L T T R A Y et AW HYNCEmRE BE GE LY S
ey Parirers 7 533 1A USD 450, 100 WIL@8 000 (hase ortgge Finmee Trest, B,
1 - " . T
;;;ﬂdrtsmtg:& S e 1 8, L1 L BRI ™ ;:zgrn WL =D L34, 0R8 130,773 L
Higmess Jet Senmitss UL Smie [hazs Borbpage Fircete Trest, PN,
IBT U, eALED Heam 0 LR LML 0E e mrooam UED 15, W M W
Hisiness Jet Senmibses (LG Serie Sy
251 wonmwomm U5 26, EOB STN TR TR htmtﬁrﬂ;l Tm; m
i i i Sri WA W AT 115D a8, m3 nE LW
BT Y nsen e U0 BEASE  BESID 01 guhg
fg‘;ﬁfi:'&?&@ﬁ: UsD 40,42 5ELIM 0m m?g%}m;ﬁl UL ey LOS5 000 004435 005
ﬁlﬁg H'i?ﬂz?:fmmm s 54, 00 #o an ?mu;;wmw M8 yep L, 347, L3700 L©
[ Forigae Bz Teogh Tngt,
Erumugﬁm 1444 0. 0 2, 300, bio LULED  00E  geiemees W osHohemm T 128,141 150,502 W
Grgill, he, W 123 A USD 30, 10D wa o O rtgage PassThro Trst,
Grill, he, WIERNWEN  USD Lm0 zwesm oo P 3*11;: M T L IS0 L L L
Caraes brto Oams Trust, Sari B
wad B sssimens T W00 LEAE5L 006 g fartee PassTewgh Tust,
: : B, Series MO M LEM USD LAT, 427 150,08 LW
b "“;;;"151:,.] ;‘;‘g U LA LELER 00 s
. L Rorigage PagrTeogh Tngt,
Carler frto Damse Trsst, § . w
vt ::ﬂ;lmf;f UsD LELON LELIE L0 e DN W RSB 8,45 ISR
. [ Rrigage Bz Trogh Tngt,
m”‘.‘:‘."‘::;“ﬁ:;n;f;g UED L0 LWESH LM e D W LTRIOAMM 0 03,611 Wiee W
Cime it et g, Srie Cigna Cory., 1444, W IS0 UED L3660 LEUL LM B
g i, 00, 000 B715,38 015 CipCorg., 4004 3B1S00MG  USD 156, 000 106,67 000
[0 G al Nt gage Trugt, 10, fﬁ.;:;ﬂ Flemchil o 6RF 20,000 WLIM AL
AN, Series OO0 ', WA USD m, 6l Lo a0
L2 /1220 e - R LT ISR R
E;‘;“"‘gwm'r Tperating ey a5, b 1894 000 Citibark WA % 65§ 200LA03  USD L0000 L4 LW
ar ) . i Cinicary Hetpas Seaniis BNIC
o :‘;r“"‘ﬁ o f.;‘:r;'; Tperating e A0, 000 WLH3 001 Forlioeg Grifioon Tt e USD 3,454 L LW
Hﬂrt.ir[mni;atm Uperating el
usD 3, 535, DD 7,866,090 007 Cutiorp Mrigege dearibies Jeug,
ﬁ:‘f “”“f?m i Sris I 1 WIS O . FLEL R
LLE 6. E14K 131072085 HEn w0, Ko e ;:’;:?‘i‘:;";“ﬁ?w:‘ﬁ S0 360, 146 i e
Chraze Funding Trust, STEF, Suries : .
e k] 156, 5TF 168 000 Citigrom Glebal Narkats Nt e
x"‘ml_“ T:JL:'“S];W;‘W Senirities T, lnc., FBN, Series  USD £, 355 U5 LM
se Fuding Truse, 3TEF, Guries AR K 424K M
e =D 18, 430 LI 0m
W n_.mrl:a’umn i i proug Floba ] Narket s Nortgage
Clege Bostgs Firan:e Tngt, Seurities VIL e, PO, Series  USD % g Ll
Serier HO0-AD LAY 4 14% UED 36, 450 B 0L w4 o msEA0N
] [#tigrap bortgae Lo Tust, Inc,
Chige Bt Finss T, R einBED B0 RIS WE I R
Teries WAL T 44T =D 9, 75 nL1¥  om
. tigrap ertgs lom Tzt be, ey 15,471 55 LM

]

Seriep -1 ME SEAREMGN

47/105



JPMaorgan Funds - US Aggregate Bond Fund

EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

8 AR 2R i)
202046 B 20H Byt
WiEEC WREC
[oT ] =]
1 i L T T R A Y et AW HYNCEmRE BE GE LY S
(1tigmup Bortgas Lom Tost, o, Comecmaeal th Bdison Co. 55758
Serles O] WE L3% 5 A W=D 6, 6 3, 96 nm e UED L, 0o, bon 1,340, 555 [} =]
Gitigop Wit Lon gt bee,pon B s ngn (oeomeer Lo ediring Foed
Taries DOSET ST T SR ' Cradit Trast, Seriee X081 X', 148 USD §43, 360 65, BIL [} ¥
[itigmup emtgage Lo Tt Do, 1T IS
PN, Series DNE-IET T 137 {151 14, 535 14, 013 000 tientl dirlines Pasr-Throwgh
AR Tost, Secies W01 W SB3 USD 182,142 UL wm
gﬁﬁfm"? i, FRIDUS ey 26, b0 CT R R
il B [t inental Airlmes Pags-Through
Eﬁ;ﬁm [nc., FRN 35538 o LUS 00 LTRa 000 s eie 2B W 4 ] 363, 5 MLEE WM
Citigrowp, [nc., FEN 3. LOGR ol
0804200 e L Eﬁ"ﬂ;ﬂﬂ‘““ﬂm UsD L3000 LIRSS AW
Citigeoup, Inc., FEE D G5B .
W70 = L, 140, Mo LZvm e E:’,w.mmm' Te, WLE 475, 000 e 48T am
(ibigragp, b, £ 300 07000 USD 3, 0, 0on 1,187, 048 0.05 .
¥ lor Coommisations, Tre., T LR
gﬂﬁfmﬁ [ne., FEN 3 ETRN LEr 0, o mL M2 TR (i) 503,000 555, B45 L
Eﬁ:u;lﬁl;;hw * e 5, 000 W@ LN E’i:m,“'“w““‘“” Be, WS e 162, 000 SEL T LT
Clmeland Elaetric 11 bminatiog (o oz Commmisations, boe., ML 46 S0 521,000 565, 263 Lg
(Thel, 144k 558 0L/N22 1D wT, 0 MLOM 00D g "
T O3 Comerntal e B3 hato Brceintle Tud, Sesies oy 208,315 Wi wm
Trast, I0, FRY, Saries NOGCL DY LED W3, B 115 L A T, ﬂ?iﬁ]FMl ! )
oA |50 5 hto Bereivables Trug, Series
Crcast Gl Comiations U . I UsD 216,816 ATV
& 9% B1087r o, i ' 3 huto Deceimables Trug, Jeries L= et 108 A5 T35 g
Gomcast Corp. 38 DLI2/0034  USD 1, 2089, a0 101,93 003 BT, LAk 2B 16T ! ' .
Comcast Corp 1ITSE 15/00M35  1ED T93, Don FE 1S 007 5 huto Beceivbles Trust, Jeries LD 193,338 SH5. 47 i
Lomeest Corp 39815102055 USD o4, 000 LME NS 002 NS D', L4445 EIR/EL i i :
Comesst Corp 3 LB 01/03/E0E8  USD Iz, o 1, 0BL, 448 002 @5 duto Receivsbles Trust, Series
Comemsi Corp 3 ﬁuh’[ﬁﬁmﬂ lizin] BI6, oD 1,00 140 00D Wi D, 144 53 I UED 3,052, 00 3,0BL, TR (4 1)
ComesslCorp L% 1500/2031  USD 3, 0, 0 505,33 006 puto Rereimbles T, Seriss
Domeest Corp. 4 1% 150100 1D 08,00 265008 0 3o 1, 4400 B0 Lam oo nhsnbE 0AS
Comcast Cozp. 4 2 LS0/2M  USD 76, 000 E25, 968 002 tredit dresptance doto Linn Trust,
Comcagt Corp, 3 ZN1SM07/2056  USD 510, £On ME 3T 002 g miBw W, MWK D L.330, W9 LMEMS LB
Comcast Corp, & DEOLMFMAE LSO 3, 0, [oo 2, 558, 460 0.05 B
Goacast Gazp, 4 A6 LS/L0/338  USD LUDOO  LASET 00D it gsgtane duto Lien Trug
Comemst Corp 3 ESR00S1LSEM 1UED 1, 30, o0 1, 3L.Im [ k] . oyt '
Comesst Corp 375K 01/M4/2M0  USD 3,155, 00 LELIST 0.0 T;:"’ WY T, M2W D LML MO  EERED R
et A R
= P4 . v ! ' Sries A0TRLOCT, MR IR LIED Tan,non TH, 27 Ll
(M Mot gege Trust, PR, Geries .
?]IH{IEl £, 1ss RS LED 11, 50, (00 13, 100, 31 .29 A —
oA8 lotoes T, it Seonities Gy, beies O ' UISD 73,420 % Y
WEms ¢ i g U 1, 50, 040 LEELD 003 5 mEn
Crumeeria e lgny e, B, gjtt?]j::.“rf:n DU U5D AT, 446 A07TE O wm
Series M- LT LAY =D 3,0, 5B 5510 (] FRLLES LR, L 1 J :
e Wi % IS5V

15B304E

48/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

8 AR 2R i)
202046 B 20H Byt
WEEC WRE
[oT ] =]
1 i L T T R A Y et AW HYNCEmRE BE GE LY S
Craéut i 132 First harton Hoetgae O3 P Theough Trust, T4 1. 508
Seurities G, rivs X045 W' USD 9, 157 T I T =0 h il e LIS R
5.5 e (5 Pacs-Theough Trugt, 144 51738
Crait S Fint Boron Hotgage W =D §Ta. 26 fispl LM
:mm Gy, bein N6 W' USD B, 146 458 nm $ :au;::m Trost, WSS 68,825 ST LB
Credit fuig e First Boghon Rorigae Tainler Firepes borth dmrica LIE,
Swaritie Gep, M, S M USD 15, BV 5,08 000 35 B =0 w0 SmEm RN
WA linler Sircocs horth dmsica UL,
Cealit Slsse First Saston Birtgge £ 10 355,000 MEIM LM
Semrit . B, Series MOEE  USD 19, b 7 0.0
‘eﬁ;;;fmmm‘ = r:ﬁm”“h” @il e L40, 000 as0m LW
Credit: Sarig 5o First Boston Rorigage Tell dnterrationsl LG, WAL LS
Senritie g, B, Seies DOF USD i, Lk wmI L (5N Ly L 2, o LALFR LB
a6 Lelaarva Power & Light Co. 4%
i P, lnc, WSS oo I N e 1D L1, 000 156,714 oW
B, ' llfarea Pomer GLigh G A%y L0 nimas am
By L., 1 3 LED 20, 00 ny e g LS04
s Dela dir Lies Poor foragh Test, 812,525 BIEEL LA
CRH Mmeriea, Ine., MR 5. 125§ HEn 0, 10 w4 Lol e 0L Em!’m | '
LR Tutzehs Bootgage Seawitien, Inc
CroanCastle Tovers LG, 1490 8328 [y w2, 0 L33 000 Mrtggelen Tnot, S Serier  USD 8, Ho EES oM
mﬂ S D1 UE S BN
T e Lamars
1, B2 LI5S w0 o, o Wiz o am Ef:'!ff’;;;‘*ﬁ;&; UsD LIS ES LIS LW
CiF ort gy flackad Past-Throgd i emendback Erergy, Tre. 4.1
Grtificates Toutl, ecias 30K W USD 11, 5 USTE 000 g e UsD 2,335, 00 L4043 LW
E:mm i Discove Bank 4. Z60BM8/2025  USD 432,000 BT A
ortgape-fucked Buzt- I Cmnpieat ooz LLE 6. 354
Cerlsocibes Toail, Series 34 W =D m, T 30,513 .00 u::';T' A UED a7, nnn 4B, M2 [ § 1}
5.8 B ) _—
D et ol Pt Tt mﬁ"““‘”‘m ¥ L1000 LA4PRAL A3
5.3 311 Py o 1] 505,000 SL4S LN
m.uwhhi h”_m ] Irive Auko Emeimables Tngt, Saries
Eﬂnt“lim. H- Sarim A0FAT WED Iﬁ. BER 14, 1913 o o] T['- m*m ]m u=D lm,ﬁﬁ E,EIB.BH s
o Irive Ao Encemables Tnit, Seriss
(8 Wtz Backed Pasy-Tarough AT LA S =1 1,038, B2 5,187 AW
Certifuestes Trest, P, Serig IOV UUSD o7, MG OB 0O o bsibis Tagt, S
e o s e i 1 L, L51, @3 L6735 LB
GO UL, Series W T, e S000,00 A MLBE 011 00 fuco Duser Trust, Series W11
144378 LY Eh 1 T lmuﬁa LED 400, 522 Wi oam
G5 Corp. B% 0L/ L0V2036  USD =0, o BLBL BB o i WU
CSK Carp. . 755 30/05/TM4E  USD 164, 000 DLEE LA ]W:S;TF.MFIEI LE0 L, 099, 532 LunME e
CSK Corp. £ 758 15172048 USD u10, 100 LanIe e o Ligh Bldimgs, ., 14
LS Gorp. 5,338 159748 USD 0, 1on WL 0 L’“““m iy A Ls0 1, 350, b0 LiLe Lm
G far Thmugh Tuct, WAL 151, 404 l65,643 .00 Emera US Finance LF 4 T5%
10 ' : 15/ 005048 ‘ UED L, 200, 00D L4E 6 LW
V5 aze-Thragh Trugt, 34448 350 .
U0 3, E0 WA 0L Bary bedversity & 168 0IANEE0 TS0 2,270, 00 LATLEE LS

L)

49/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

B ARG 2R (iR E)
202046 B 20H Byt
WEEC WREC
[oT ] =]
1 i L T T R A Y et AW HYNCEmRE BE GE LY S
ET&“E‘:’&’%&E UsD 0,43 Waw M :',E,;::i“w R N R
:"ﬁ;;f‘”mm‘ma'm U LEO00 LMLON 0B gm;‘:“ﬂ LR g 250,538 ALEL AW
it LRy anwo  aeme ap T S TR AR g M B am
ERAT 34 Fi Law @
o yuance h BT ey 510, 00 wLor am ReSUsestB S g aapm nssm e
ERAC ITA P Tk 5 A2 i W
el D L uzse am TG ST A PO g Lam LenEs  am
Ezslon Gansa tiom Go. LLC 3. 258 FONC, Serie . T B 2RIRILNOG D 15, 560 1652 LW
gl.f?ﬁn'zm S v L @0, e LN e FANC Seriezn LU DSBIDAGmM  USD 52, 452 BT 48 A
zelen Generalion Go. FHLYC, PRI LALOAZ 5. GOL%
g”}wf I =D 1, 00, b0 L0 06 003 oL 1IED 17, 52D Y LN
malom Gamsration : FHLYC, PRI LALOBS 5. 513%
U]f]ﬂ.l'ml =D 114, D00 127, 557 0.90 UL."I:IH.-"EI:GE =D A0, 27 TL 79 (1]
Eretet dupoarhile Srrsables Trask, FHLA, FEIY 141096 3. 357%
Series WA T, T LN 1] 0, 2 BLED 003 guuoa0ie U0 B, 2 WIS AW
[itend FHLMC, FRIY 141097 5. 256%
Ergter dutonrhile Srcsdnables Tres, oL/ L0/ 2036 [IED G, g ap, 7EL L
Serieg - T, 44 1.0 =D 0, 3 @19 0n
W DE mul rw:' ;g: IBLS RO 16,187 68 LW
M, Swin TH 3 &N FHLMC, FRIY 1BS485 4. 532%
o5/ Uzn 18, i nes  Lh oL/0T 2037 UED 2, &1 E I
I, P, Series T-6 "' 208
Bufs vE0 419, 2 UL EE‘.:?.-‘!E 1GZST 41288 ey LaT, 936 T RIS
L, P, Series T 00 500 FHLAE, FRY 171399 4. 09B%
e =D 13, 0 1496 0.0 P, IS . D 8, 26 BT AW
FHING, Series T- 'AA' T
i sD =, 440 ®0m 00 ummmg LTI41E B BOBE e e wes am
FHLAC, FBY, Seriss 12 U L0
Hemfien =D T, 5 AT M umuuzfzg LTIS16 5. B95% . 2 mar Lm
FAML, Series IFLE ‘A" 2778 T
e e =D 1,000,000 EB0A .05 Eﬁ*ﬁ}zﬁ LTI6TA BT - N —
P Soriss BST 2 34% pen gooe n7sim 006 P BNLISRRLALNY  USD 0, 177 wes  wm
:{ELW:H e I T 1361 FELMC, FELY LKOMG 4. 353% e 118,085 uLIE LW
o = =D 3,000,000 3ISLEm 009 OL/L0/2038 - -
iy RILK, FAS 3156 1. 1B 0167006 UED 5, Ml MUy LW
iries : 150 40,000 451 010 G, FEIDHE 3. BN USD 11, I I, L
mﬁmms WM VALK, PR L6 L 20  , 0, 567 AT
oo : =D 2,003,000 3423018 009 OL/0BA2036 ' '
. . FHLMC, FRIV 1MO3S3 3. DSSY
FLE St LR g amsme 4% 0w ou/o2/a0s e . L
. . FHLEG, FRIY AIN1465 3. 965%
;ﬁ,“"'m i.;';"'“ BOLE e 45,00 5IB5TE 013 OL05/2037 e , & LW W
. . FHLEG, FRIY 150007 4. 007%
gﬁ;‘;’l‘“““ L uey gm0 4MEES DAD 01272035 =D L el
. FHLYC, FRIN 100737 4. 060%
R, Series (1L KLU LM LELIT MM ouil/ams 1IED 50, 66 LIS B

B

50/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

P58 AT 25 AR iR E)
202046 B 20H Byt
WEEC WRE
Gaiha G d
b= ks MW RN-HTEE B CE L S ' ks A AN STEE FE GEEL RSN
FHLNG, FRN 160739 3 754 BLAC IB3007 3. 5% 0L/07/2045  USD 506, 030 uLIm LK
DL/05/2037 = 4, T8 WL 000 ooy ima0ze 5. 5 IL/08AME 1S 791,035 BLET  LE
FHLMC, FRN 162760 & 358% | - msm g LA IBS06S 5% 0L/LLNGS  USD 303, 055 BT LK
OL/1 /2036 : 0 paw 30w 3.8 0AILAME  UED LU M LOELBA LM
FHLME, FRN THZB70 4 375% RLAC 193143 3. 5% DL/04/I046  UISD W02 LOEEBEL MM
0L/08/2054 HEn L3, &1 BLES 000 ooy maie % 0L705046  USD 736,885 TEE4 LK
FHLME, FRN THZ379 3. B75% RALAE 1BODSL 3. 5% DLAIG/043 TS0 106,156 L0087 AW
DL/UL/2035 =0 AR ERT 0N poae umsi3 4% 0LOLTME  USD LML LIRTE LS
FHLWC, FEN THZOS0 3 B75% FHLKC VBSSLS 4% DL/03/ZM40  USD 135, HL AL LM
DL/0L/2035 =0 sl BR300 oy geonzs 5 % 0UMATIE  USD 43, ZH W m
FHLKE, FRI B4TAZ1 3. 5% NG ool G611 3, SBH/1Z2M9 115D MBI LT
01/05/2033 w0 %5 BT N OIS, Series B € - - oS 1w
FHLAG, FRI 545365 4 5645 - e an UG - '
oL/ 072036 FILECREROCE, D0, Sertes 390 A LED 170 705 5 1L L
FHLME, FRI 848431 & 1485 | _— wine g O I
01L/0%/2036 FRIC TS, 0 ST, Series 0 e - Ler e
FHLMT, FAN 545599 4. 2266 .o - was M 08 S ' ' :
OL/07/2040 ' W mws Senm W e8| - -
FHLMC, FRN 972200 3 T67% 15D m b6 7 1 .00 15‘]?.!'1“ ) .
D10V 2036 UGBS, Series 5T % 45 - -
FHLAE &FLOTE § 5% OLOT/A USD 109, 708 ETIL R0 150/ ' '
FHLMC ABEITL 7% DLJOL/B5L  USD W, s 105,253 000 RALC IGNICS, Series 3P B4R
FHLAC BA4BL 7. 5% OLIL/D3E  USD 104, 767 L0 00 e o 18 b= RN
FHIMG CTSTEL 5 5% OLfOL/@38  USD 5, LiL 4L3% 000 REMC EIS, Seie IH EOLE
FHLME CO00ES £ % 0L708/226 SO m ar mEm 000 S0 HEn La0, 468 Uez AW
FHLHC GOL&4B 7% DLAB/T3E  USD 5, 396 R34 000 RGBS, B Serin 56 W
FHIMG GOE4SE 6 5% 04936 USD £, 47 0@ 000 LEN 5000 En 20,485 anes A
FHLAC GIGOTT 6 5% OL7I3/M38  USD T 7% W05 000 LGRS, Seis N4 W 4
FHLAE G052 7. 5% ILOL/MIE  USD B, B0 WEME 000 150 HED L1, 428 166,05 .00
FHLMC GISE7L 5 % DLI8/M3  USD 10, 556 165,968 0.00 RLCANCS 0 Sl W - wae L
FHLAE GIG4B 4 5% OLAIS/T4L  USD LU BT  LISEEM D05 GISA4TEN ' '
FHLHC GLTSOG 6% DLAT/ZZL  USD 0 B 000 FRMCRENCS, P4, Seie 301 0
FHLMC CL301% 6 DLAA/MZE  USD 0 0 000 I HED (L L
FHLHC GALDO% 4% DLAOL/T3E  USD S4LSE  GMLTIL 00D FNC WS PR, Swis FR W
FHLNC GRIZ14 5% DLAOT/D35  USD TALEE  BBLIE 019 R 150w HEn L63,699 el
FHLMC LLKZZL 6K DLAL/H3 LD 0, bt WG D00 P NS, Seie 0 E S8
T
FHLNC LLIZZ34 6% DLW/ USD 120, 54 Bl 00 sy =0 BE,158 diie R
FHIME PEOZOL 5 5% OLIL/M  USD 2,70 WIE 000 FCRBS, IO, P Series 0 o s o
FHLMC (42657 3% OLTI8/IM6  USD SE0AE  4BLIE B0 S S5 156N ' ' :
FHIME 40325 4 5% OL07/34T  USD L6 DWEIN L0 RS Seis FE W " ces L
FHLMC 052854 44 DLAL/24T  USD 800 G441 015 G ShAR ' ' '
FHLHC UR3S46 5 DL/LL/TM43  USD o, B4 BLES 001 MBS, S Y 4.8
FHIME UFOD3H 4 5% DLAOL/DME  USD 4MIIE 44058 00 shems usD B, 54 el L
FHLHC UWISTS 4% DLAUL/ZM4E  USD 3L, 566 MLME 007 FHACIENGS, Deries NE T 45
T

FHIME UBOGS8 3 5% DLIA/T4T  USD 305,78 LESOE 005 IS =0 A1k N AL R
FHINMG UDBaTS 4% 0106/ 2042 =D 1, @1, BEB 2, IGE, 0L 0.05 AT ERNDCS, Geries 9900 i i 1
FHLNC UDL153 4% DL/A/ZM43  USD 3,063,  AMIUE 000 000 = SuAm SaEEF RS
FHIMEC UBISES 3 5% DLTI4/THS  USD |063,56 L ISR39L 009 RO WIS i NS W LB
FHLKC UBL4B 44 DLAUS/ZM43  USD 4,410,366 4 ELSW 011 G050 =0 LID, B35 L,

51/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

B ARG 2R (iR E)
202046 B 20H Byt
WEEC WRE
[oT ] =]
1 i L T T R A Y et AW HYNCEmRE BE GE LY S
o Wy 0,35 e B g 0550 AEER A
RALIC MU, PR, Seraer M1 T FHINC: FEMOCE, Geries 1M1 T 7%
" . =0 15, 536 %43 0.a0 g ush 4,001 4,973 (N ]
E'm;'f e T LS mr, o m1 a0l Elmmlsliﬂ L S, -~ A aw
o s S pm o amREL BILTE 0L SLICINS, Seios 221 TS e e TR
RO RS, 0, Series 3PS 'R S8 L™
. usD 35, 4 2w  ww BEESRSE T 116,700 Weps  am
FHACBEKES, P, Serieg 3007 B0
W15 s UED I8, 472 L7, 6@ [ ]] fmr:ﬂ': I, FEH, S peg 02 =D 310,140 16,573 (1
FHLACESNES, P, Series 3185 00 i 15 L
" Uz 0, 480 BOE 000 RCEIS Sesl® U RS
T
m N oen rofu e 15,17 TR TR
ey — ! iz 1, 16T, 555 102641 002 BALEC PRNICS, Series 2015 OGBS =D 97 BT T
R BN, Seies Y04 ET° L8 ikt ' '
e e 198, Tow TAED D0l RIS P Seie R W 34 05 we e
ML B, S 29 B 18 1, 0 maa 000 E:m.!:sﬂ-m W
1508008 ' ’
o e, e 172,700 1645 M
L8 15010 v 2.0 AAR DI e o See W 0, 119 mEs LW
FILC FEMICS, PR Geraes 40 T LEn 0, 12 —— i L _ . ! '
LA 1505 ' ) o RLCHID Seiw X6 W 8 ey pamm Lueme wm
RO TN, P4 i 28 R - s R
078 1501008 - ' T RN, R, Seis 4% W 19, 132 A LW
R IS, P S 4 R 315, LAL wssn g D MG ' '
0 5% 1501208 ' T KB Seig e W OGS B, 57 WM LW
FLLL NI, P, Saries 88 FT ey LTES  Lmedm  nag  Dawam
13048 150508 UGBS S O 8B - e na
RLC NS, FOY S W5 R g W g s ' '
W QR el . ' ' ' FGC BN, Series 06 E 5.8 =D a1 130 MELEE LIl
::mm: e I 12,410 42 o g'&émms M, Series BT 06 |
TLER
. | [ )
?:;:ﬁnm il T8 e 4% @ 7a am W = o wEnm
FILHE BEMOCE, B4, Series 32 "0
FHINC EENDCS, 10, 2RM, Series 1802 B 0% L] 3, 462 i L
' . 4Tk 1506 v sl SRR AL BEHOCE, BY, Series SILT "6
BT : U0 a0, s WET LM
ﬁmg e W AR 5, B3 N8 007 BRI
. . FILKT FENITS, Serivs 270 "W 54
Hsn 4, 132 25, 2% Lm
:m“m?eﬁ ) 5,48 B0 00 15 '
R FILKE FENITS, Serivs 265 "'
]HI.IM 0 Jerisg ST P W L= 2, 70 30,557 00 1 usn 161, 386 165, 76 [ ] 1]
n:;;n, Sectes 6L T OBAR e s M am Efl-’?ﬂm Twindll T % 1IED &1, 430 4,148
15112083 ! '
. FMC SIS, Seaes 205 T 6L
:ME:II;& S0 T SH e _— nIF 0N e UED o, 441 e a
Ept FHLNC FEMICS, 10, FRH, Jerie; M4
FUCERNES, 0, St 9B I o 96 i aw G, [ P S e mar nes  wm

B 06

52/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

P ATIAL 2O (i)
20204F6 B WA Bt

WREL WREL

G [T

AEG® AR BW/SESE B R B BEe® AR AN/SES WE G BS0O

mn. Sl W e L3 0 [’g_‘“f‘jﬁ E}fl'}‘ﬁi;’“’m UED 23, 015 354 AW
m M, Swins 3IW :FIZI: - 10,718 Wi 0 :‘ffmﬂ;&% wie ¥® F e 7, B4 HESS
mﬂ. S dil W o0 m, ™™ WEkE L "?[E?iﬁ E]F:I;]S;mﬂ!! =D 57,12 IL45  nw
PUEHIES B Sein 0 0 _— i g CUCEIS N Sl S, W 1958 ww
B iy St Ly W, 10 o g eCT IR T g 13, 15 TR
PRI, S 51 L " mam g B el LA T 73, 180 L8 LW
m“' windl W yen 13, trs g7 000 mmm LT B, 070 LR CR
:1;7:&?“13, Seie B W 4o LW LMLID LM mﬁ;“ SwigdT W e 9, 20 R TR Y
et R 0, 685 mim  aa gg oo e BE T WA omzem o am
ke o a0, 4 TETR Y et TR L8, 523 M LM
:ﬁm WSS W e 135, 778 U420 ?;im'?: Sl 08 W e 257,00 T A R
mmm“m T W, B3 1,18 am Eﬂﬁm wieZ® ¥ e 1, 7 L LW
rff?ﬁﬁi :];'m il:a.]:r:its moe - Lem 00 ?ﬂ%‘f—ﬁ'"’m TEE e 14,478 554 LW
E‘Ff’:& fw$“" B e %, 560 nm LW m:& Sein W5 T AW e 545,12 M63M LN
:{f‘:l?#m: Snw din LED 2.0 1,08 ™ m:i Series 330 T 6% LED 26, 11 2, 74 L
o e usp 3,472 ssm T LT g smar M L
o et 14 g 2,8 B w8 AR 0, 87 .29 L
:{; m r;; L . g B o mﬁﬁ SwimdB W OB ey gmnee 5MOUE AL
EF?U[& Fﬁﬁg““m UsD i, 566 W 00 T‘::H.:F' B WK LI LOSER LK
b e s ams I LMz ey (iR S TS oy gsmms o BLMI Ml
T T n, 45 Lo ag R S TR oy amemr aEZE AW
ﬁﬂm‘%m’“ ¥ , B Badt 000 Efw?:’m e B, B3 ey L
E‘F?ﬁ wﬁzﬁ“ e &, B35 16,33 0.0 m:;* il W LR 1, 545, 08 1LE05 M8 LM
PR NS P4 Serep 0L e 42, b mam  aa TWCEELSeeld W R 52, it L AW

T.BIR 150060

154 s

53/105



JPMaorgan Funds - US Aggregate Bond Fund

EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

EE Al RS R E)
2020458 H 08 Bt
W WEEL
dfhd S d
1 i L T T R A Y et AW HE-ETHE BKE GEFL BE
AL AR5, 10, Seric 23 LY W AMY, FIN, Series 3050 CUF
oo UED 14, 408 LRI L b Pyt UED 555,380 sEafEL A
R LS, 1D, Seres 300 ' 4% P, P, Series 30148 TP
Wihet UED u Uyt 115D 50, f87 BE7 LW
FHECSTRDS, Series Dl 55" 3.58 M, M, EBY, Series 2006 00
=D 1, &1, T 3, 201, 655 o . ) .
1502 , B, . petefin 1ED 1,326, 0 am Ll
FHECTINDS, P3N, Series 28 FL' A, Seres 20 0 TR
e UED Luem nune s o 1IED L4, 404 LT LW
FHUCIIADS, FIN, Series 2 'FL' P, eries 2000TT 017 T3
LisD 30, 145 neEE 0
050 150602 L. 08/ UsD 111,760 WESL LW
FRLAC STRIFS, 10, PR, Series 229 M, Series Z0R-TIE 'AE" %
T 75158 14600 v @b, ¥ e T UsD 1T, @7 TR
fil Thirl ey 165 B USD B0, o WL 002 e, AR, Series MOTT PTLY
Fith Tird Gk M4 388 1S/0X08  USD a0, o mEME DL | B0 uzD 131,955 s .
First lavestars Wit Omer Trus, Bl 252500 6. 5% 0L/03/2020 LD 4410 LB M
Serier 2B L', MWW LD 3, 0o, beo 506034 00T pa 25TITE S REOLSI4/ZIE USD 2, 3 T
15//2021 P4 Z5T1RT TH 00/03/2038  USD ™, 50 T4 W
Fizst, Eavestars htn Oy Truat, Bl 257200 5. 5% DL/05/ZI9F LD 22, 0 maz e
Series MIEW T, MAAIE USD 1, 54e WL 0O gy GiS5 4 46% OLALANZL  USD 16i8,5%5  LGGE WM
1i/1/m2L PR AFANG 4 J9FKOLAG/NZL 15D L70& 064 1BIB584 M
Figary, Inc. 328 007/ USD 0, 1o WLI 00D g gemize 4 OLAT0N UED 343,600 BLMI LN
Figery, Inc. 4.4% B/07/340  USD &0, on WrAE 002 gy gmish 4 208 0LTA0GL  USD L9L 0 LEILBE LM
Flagship Credit duto Trugl, Secier o 155, 408 (G575 .00 FRUA GERSTL 4458 DLAORA0ZE D 364, 303 L1
/06 ' .
WL A, Leal 15 LTG0 P, FIN 0413 L IBLLI2  UED 1,227, B4 LIS LM
Flagskip Cradit dutn Trust, Serie o 6,572 63 nan B ETLLIT 204X OLASA0ZE  USD LI, 060 LALAUS R
HWELE Ll L L0 R 4TLBZE L 6% 0L/032022  USD &, 000, 000 F105,57 L4
;ﬂlﬁ@,:?ﬁm:ﬂirﬁ?ﬁ LED 2, mz FLET 000 PA 4TIBRL ZGT%OLATMNGE  USD 3,000,000 BO0E DN BT
g bl den 2w, S0 R G50298 1 01/12/2082  USD 1414 LaE  Lm
wg1 T, HucEi e T T8, 46 mEME  0m g:ﬁa}j%zzm LS ey 10,3 wm
Flagship Ceadic duta Trust, Serie PN FEN 735352 3. 9818
WE-2 ||:. ) 144 ‘-m Im-m UED |-| [‘][h i} 1| WE, 46 .03 glf@gm LD 5_‘_. ol lem (X
Flagship Crelit dulo Trust, Series B, FRIV 7456445 3. 519
W4T, LT D S 0170172095 1IED an, 25 MUT LW
Flagship Credit duto Trust, Serie 7
o1 T sy w9, 435 R0 0m E:A@m BB 3990 | 0,02 s am
e 13D 360, 00 B89 000 P TS8025. 5 0LA09/2IG5  USD 14, 5% W
Flistig Cradit ekt st St ki, TR MG 5L OLALTH USD 10, Bz B3 LW
P ik HE e 1,132, 00D L1513 0.0 FA T7L950 5. 5% 0L/03/Z834  USD 16, 3 M om
WES T, 1 108 1AL RS, FEN TTTISE 4 TSN
Flagship Ceadic duta Trust, Serie ' UED 83,777 B LW
gt UED 06, 10D HLME DOl OLADE/ZO4
W10, 2 15050 Fiih, FRN TELS09 4. G85%
Flagship Credit o Trst, Series 0 SU0LM0 5L 011 0l for/aces USD 13,131 B e
T AT R R P R PN THEEEE G TOR
FHMN, Geries TR BTy .5 ! =D 15, D96 28, 357 Lm
sia UED s, 407 L9 00l gﬁ&fﬁmm L
Pl Sl Il B R g 73 SN 0 L/08/205 U 13, &5 1N W
- RA, FRN 801342 3. B854
FIL, SelesOBR DT W 15,60 08 000 L0820 1IED 42, 78R 4308 LW

A5/1 2

54/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

B ARG 2R (iR E)
202046 B 20H Byt
WEEC ARE:
shd LT
it W ENCETSE B CEEA) S 3Lt ) AE A% ETeE WE GEFL B0

Fiids, FRM BLOESE 3. 545% B ALSLGT 3. 5% 0LF01/2084  USD 1,540, 03B 3,1BE, 151 (4]
0101/ 2005 b= 07 5, 204 . Fs, FEN ALESOS 3, TRZ% HED L 390, FLD 2136, L L
Ems, FRN BLESST 3. 545% LD i, B L 74 i 0L/0L 2026 e B
01/02/2085 ! B ' PWMA ALTEES 5 SE4%.0L003/2038  USD 2,313, oo 3,302,002 (4]
FiMs, FRN BZ3EED 4, 059% s T s %0 w00 FA AMDALL 2 42% 011272022 UED L 311, B3 1,356, @77 Ly
01/05/ 2085 ! : PHbia AMITHD 2 4% 0LFL2/2022  USD L 711, 105 1, T6E, 282 L
FiMe, FRW B43026 3, 349% 15D o B .30 . B AMDIDD 245 07027023 USD 2,000, non 2,077, 774 (4 ]
01/09/ 2035 ! " ' FRMA RROZ44 2 528 DLDS/023  USD 2,100, hon 2, NBE, 384 [} -]
Flds, FRM B4302E 3, 325% PRl AOG4G L 64% 0L007/2023  USD 2,100, bon 2,100, 854 [} ]
01/09/ 2035 t=D 40, 48 4815 b FMAAMETA0 090 3, 746 e 45 81 1 0LE. 343 e
FOBL, BATLOR . 5% DL/10/3585  UED ¥, 036 .05 oL 0L0TS2023 ! T ’
Fiids, FRN B45251 3, BEOY ErblaaM201] 4001 3. 87%
01/01/ 2006 UED 103, B3 L0G, 557 (1] 0LAnT a0 N LED 4 0nn, non 4,208, @74 L1}
FiMA, FRM BS1432 4. B42% BAMA ARRALD 4. 25% 00102028 USD 2,322, oL 3,377, 40 L
0110/ 2035 LD 158, b3 L61, 304 i RS ABLGED 3 TRER0LSL2/72025  UED L, 453, lap 2,302, M4 [ -]
FMs, FRM BTZS02 4. 436% L . 5 01 .00 FA AMATSE 4. 028 DLSLLAI0ZE UED 1,309, B5T 3,307, 615 (] -]
01 /08 2038 ! N : BMA SAGD4D D 4% DLOIES2026 UIED 397,153 ooe 211 [} +}
Fiids, FRN BB4066 4, Ta5% ] o m 5010 n Bl AMGE4E D 5% DLAOS20Z6  UIED 2510, 7 3,263, 400 L
01 /062038 ! ! AL AMTZAL 2 03% 011273024 UED L, 437, 450 1,610, 55 .04
PHMS, FRS EOGESE 4 119H/0/ME  USD o, BT i | 000 PNME AMTS14 BOT% DLALANZE  UED A, 0o, oon i, 6B, 523 k15
FrMy BES40E 6% OLS03/2027  UED 48, 5Ep 56, 600 000 B6MA AMGSUG D LEN DLAILANZT  UED 5,080, T2 5, 606, 533 k13
Fildh, FRN BBBEOS 3. BRE% =0 488 158 .00 FMA ABITE4E 2 3858 I]l,n"ll."ﬂllxﬁ L1] 3, TGH, #5 B, 240, 3583 L4
0107/ 2005 ! N . A AMTTRA 3 L7% 0L/02/2030  UED L, %20, 34 2,182,989 [ -]
FHMA BESTEE 6% D];"DB.-"WET =D B, 16 7L, 551 0.00  BMA AAGAZE 5 IL% I]l.n"l'.‘l.'ﬁl]ﬂ ED 1,336, ELD 3,328, TEL na
EMs, FRN BEBEZS 5. BROY LED A1 L5L 5E, 12 i B AMEZS1 3. 7% OLS4/E025  USD 4,707, BB 5, 16L, 81 nil
01 /062007 ! | BN AMDAOR D U3% 0LS04/72030  UED 5,903, 110 G, B0E, 523 k15
FMs, FRN BSE4E3 4. SEER LD i 50,8 .80 B AMB4SE 2 TEW 0L,595/2027  USD 4, 156, Lar 4, T08, 150 Ll
0L/ 10/ 2054 ! : PRl AES4L 5 DES 0L/04/2030  USD L, 53¢, 525 2,102,300 (] -]
FOBL, BOALTT T, 5% DLMOBSMAE  LED 2, B M A5 000 FMA AMDAGE L DE% DLAGSIDGD UIED L 774, BB 1,908, 142 Lk
Ems, FRN 5001597 4. 2E8% LED =4 018 000 Pl AMEB4G L GER 0L005/2025  USD 3,636, @3 3,008, 7 [} ]
0110/ 2008 ! ' B AADN0G 2 DEN DLAIAS202T  UIED 2,803, TeT 3,124,776 LK
FiMs, FRN PISE94 3, TELR UED 7 436 15 55 i.00 P AAEDLE 3 L3% DLADASI0AD UIED L, o, oo 1,125, 1i7 (] <]
01/12/2038 ! : B AMSO14 3. 2% OLSOGSZ030 LSO 333,850 1,126, M2 [} <]
FIMA 907742 7H DLY1D0E006  USD 5, o 4, 40l 0,00 FMA AMDLEB D LZ% DLAGSINS LD 3,000, oon 1,602, 54 (] ]
FiMA, FRN BE0E43 4. d4d% LD 0 LEE TE T8 it FA AADIZ1E 35K 0L99SI030 UIED L3270 418 1,474,171 Ll
04 /002008 ! : Pilin ABe32 5 L5% 0LM122028  USD L &73, B26 1,752, 814 ke
RN, PO 5354 1ITRALST UED JUERH LLZ, 340 000 FMA AMBS4B DL LTR DLAASINZE  UED 3,000, non 3,900 75 LK
FTMA 532955 6% 011372090 UED i1, 193 FDE, 1&0 0.07  FMA AMBDGH BLDER DLFLOAIDZS LD 5383, 107 5,924, 360 nl3
FriA 532022 6% 01/10/2027  LED 18, 252 0,25 000 FdMA ANMOZO 3. 1% 0070952025 USD 1143, T 2,366, 55 [ -]
FT#lf B6115C 7% 01012098 UED 2T, 6B I, 7AL 0.0 FMA AMONGE 3 26% DL/LOAI0BD UED 3,500, [45 f, 308, 333 g
Fiiids, FRN SGES4E 3. TESY L= 9,570 21,512 .00 B AMLOGG & EL% DLMAS205L  USD 1,471, T35 1,687,175 [y
01/01/20328 ! : Pl AL243 2 64% OLADGS2026  UED 2,599, oo 3,267,082 (1)
FTMlA BESTED B% 017112097 LED 13, D06 L5, 30 000 FMA AMLZAT L OGA% DLAGSINZE  UED 1,462, 00D 2,662, 030 LS
EbL AT9S4B 5. 5% OL/LSH3E  UED 2, T TR, 620 000 P ANLDZ 2 B4% OLA4S2026  USD L, 357, BLG 2,050, 507 [ -]
FT#lf AEDT4E 6% 01052027 UED 135, 822 141, D81 000 FMA AMLGRE B 4% DLASA0AL UED L 474, M3 1,6BL, 530 [
FOMA, FEN ALIGRS o 01/08/2m21 =D B3, M4 50D, M35 0,02  EWMY AMLSO0 2. 4% 0070572036 =D 1, 7Al, L5 3,963, 373 |8 I}
Fids, FRN ALDEOT 4. Z0TN Pl ALTSL 2 BS% OLADGS202E  UED 413, 10 2,971, 30 [} -]
o1/for/2021 bEn 1,513, 012 L, 56, 30 00 FMA AMLBOZ 2 B3% 0LA0GA0ZR  USD 2,487, 5B 2,715, 38 LS
FHMA ALZG0E 4% 01/05/2042  USD 182, B LBD, 143 000 PR RE005 2 T3 0LAT/2028  UED 2 000, bon 2,283.91 (] -]

55/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

P WAL 2R R G E)
202046 B 20H Byt
WiEEC WEE
[oTt] [t 1]
bR MW EN-TEE FA CEEAL A Ml AW AN SWEE BB Gk FL) BE

B 000 2. 7% 0L/0T/2Z6  USD &0 ZE  BMATI 01D PANAISOZ IS OL/M/TME  USD 113,48 RILTD LM
FOM ANTLO4 2BSK ALMOLSMID LED 3,150, LS6 3, 306, 423 0.05 P MAZAA3 3. 5% 0004 IM6  USD L, 794, 55 1,032, 965 [ )
B AZLAT E5TE OL0MMEE  USD £800,00 4 BO06 011 FNMANAZIE 3. BN OLODB/ZMG  USD 450,00 P00 RLL
R ANTI34 LIS ILNLSRZE  USD LU 6 LWRGE D05 PG, Seies DUHE R
RBA V4T 23 OLL0/MI6  USD EDLHE TELOA NE oy amN usn 363,610 e L
Pl ANEIGS 23 OL704/MM  USD SEE4M  SBLIM DLl AWK SaisOIR N LE
Btk AT 44N D108/ USD LULLE  LANOM 0N mahm En L iz 140534 AW
RS WIZI0E 2648 IUN0/AIE  USD LEOLE LESEH  LOE PG ACES, Series B0 TR
FBK AHID 245 112/MIE  USD 3, |2, 08 SUTLTH O LOT 350 NN =D 4,779, 00 LoTnEs W
R BG4 LA OLNQ/RZ6  USD BELTE  TAZRIN DLE  BMALS B SeieEUSEN W
B S4BT .BEN OLNQ/BIB  USD w244 LIGL1E 00D pm mm tzn isn.ton o nDLZOEL BM
Pl ANTOOE 2635 OLCLOSMEL LSO 5, 08, LLD FILEE 014 P A, Series MU 'R
R LS Z5ES OLTLLSEZE  USD 1, ThG, Fi0 LBEED 0B pnm :Lr]um; U0 4,308, 20 AalEe ML
FML ANID54 2 BN OLLLAMAL UED 1, TOG, L5& LMESE 005 AR Seis DR WY LTS
R MEI354 2. 6% DL/LL/TIZE USD 5,109,088  5E%LTH 0L ﬁl‘];ﬁrq u=D CL L L L L
B AS3L 2 6% DL/IL/TEE  UISD SELME &ML 00 P A Series MU R
Bl SHIGES 4% DLALIMZE  USD 8,720,000 DESEERE 03D 3y animia uzn &7ISM0 RLILEM L2
RS MSTD 2718 ILL/DE8  USD AOT00 TEROA 0T A oG Series Ml R
R SR 2538 IULLMZE  USD L,E0,00  5HETH 009 3 g auimie U 143,000 BENLTE WM
Rl AEES L6WS OLALVEIZE  USD 0,58, 00 10 6E4Z 0.2 ;
R ANTEE LTSS ILOLIRET  USD LURME  LMLIE 008 ?ﬂﬁ'ﬁm“‘“ R e 4264000 46M.20  L10
PO ADSERL 2% OLLLMEE LSO 1, @5, M2 T e T T I
F ACHLLD 203K OL/0/MEs  USD 5,185,618 5 E43T 013 ppew i uzn Lloston o 5GN.0ET ORI
B AWLG4 BLLTN ILOLARIED  UED TELDN O BTRIS I peer S BIMO 02
R QHDTS LIS IV USD  LLTIOOM 10,BLIM DI g geoner 1] L2669 LOBIE  0E
B AOISEUS 5 NI8 OL/I4MMZ0  USD SE0,00 6RO LS a e B W
RS AMEEY BUINOLATVEIN USD 10,000,000 1L MI4R 035 pgeveman LD Lo lono BTSSR AL LI
R RIS L3S IUOT/AE USD LILEE  LASIE 00D g e eolomi g
FBA WIEDTL 208 OU0A/DI0 USD M0N0 LTI By UED 4,506,000 52437 012
ROK ANGLSE UM OLAOT/ID  USD 10,000,000 1LHESE 035 et e g
B ANEZ44 30BS OLNLSRE USD TR0 BWEEL 01 e UsD S05,000  5EELE RLI
R ATHT LER ILILITA0  USD S0 LI DL e ey
FHMA AO9E5E 4% 01/07/2042  USD 410, 416 468, 710 LIl e i IED 4677, 000 5,415, #1 13
FMiA AQRDSS 1% DL/0L/2043  UED LUBBT  LURID MM it any w
R 57202 3. 5% DL/04/2006  USD LETSE  LSRIS 00 ot UED 164000 LOGEME LW
B ELISUS 548 OL0T/MZE  USD 26,00 566 000 LTl e
R ELIDOS 5 7% SL/03/M5L  USD GBI TRSE L1 pcn o 1] 3,540 M5
RWA ELIGIG ZOR OLDV/DID  USD LD LRTERAN R el e
F ELADTD 2978 IUIR/D30  USD 9OL0  LLWEAM 0 Tl U0 4NLWE  4TILES LI
R ELALLE LAZ% OL00/2IZE  USD 4ESIN  SDTAE 0D el o
Pl EL4T0E 2 58 DLALD/AEL  USD LEDIN  LMEDE 0I5 oo U0 50, 7 W LM
A ELWIL ZAT8 IULL/TEL  USD SEDD0  RURIE DL e S a0
Fil BL4435 2428 OUAL0/A0  USD SHSU0  BBRI RL e 1] £, 750 s LM
B ELASES 2978 IVLLFRZE  USD BEDEE BB DI e e
FBK BLAGED 2458 0L/L0SM30 S0 7, 63, b0 BELIE R i T tsn 51, 5 e LW
FVA, FEH NODOM 3. T20% 0, 5B WUE UL AW NEESTIER, B, S ol
01/12/2020 ' W O BEEE e 3,542 MM Ll
FUlA, FEN ENDLOG 3. 4438 1 776, 516 BLEI DL A BT, feries IR CUE
01/11/2020 ' : : g 1] 40,708 a4
Fls BAL4GS 5. 58 DLAUG/Z048  USD WE L LMess  pag  DIEIM

56/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

I ARG 2P R G E)
20204F6 B WA Bt

W WHEL

STt} [T

AEG® AR BW/SESE B FEw B BEG® AR AN/SESS WE G BS0O

:gﬁ@ﬁ"’WL W e 60, 54D HLW5 00 ?ﬁﬁ'ﬁﬁﬁgfnhm UED , T30 B3 LW
mﬂﬁuﬁi fﬂ'r;g’”mm Ls0 u, 256 15,90 .00 '.E‘! :Eﬁ‘::ﬁfn?;il;s W ey T4, Bl G321  LE0
:‘5 ?_':?;1 Z:}];;:‘ W e £, Bl 566 000 '.T:f]:ﬁ:::wm;; W e a0, M8 LETH LMW
sk WB e 10, 166 e o e T S T ey 35, 18D mim LM
:‘fﬁ:ﬁﬁ;‘fi“ W e 0, 534 W m '.": ﬂg&;’: WO pep B, 15l R4 B
WS, i1 1 LI - B0, 58 s am IS A Seis W ey 15,457 BT AW
ET&?@%;WH“ 1sn &, LEE ®AE 00 @ﬂlgﬁg;‘mmm“ BT ey 415, 806 BBl Lm0
mflfli%m&;;m"’“ UED 0, W5 000 :ﬂm&m SeinlL W e 9, 005 ReE LW
et L T 126, 6L TERTI v A ¥ 10, 253 B am
ﬁﬂf&ﬁﬁﬁ:’;:’ e 41,519 s 0m f';}]ﬁ::,m';i WD g 55, 467 mus  Lm
:":gm"’m“” W LmeEy Lee 00 mm:"’m LT 9, 167 AT
Elmﬂ Swis 06D W , B8 wsw Lo w]m Fzmms‘:'];': W e W, 71 WA LW
AL, S 202 (- 15, 318 a0y o Bl S S g L9605 LG4 AW
- %Tﬁ]?ui"i" MR ey B, L mem  am ]::; m;m’ WS yep 1,6 kL
e S 5 o &, 22 B 00 et T gD 275,56 L
:‘:E}E:ms'g'“mm e 0, tt W n ﬂ#]m F::}]f;];'; PHEL ep L9, 49 BETE AE
B e B o T8, B M :,‘]m e s 165, 686 10658 WM
mﬁ. Seiw I WA LBONS SELIE 0L gﬁ:& s D0 WA 121, 662 MEDz  nm
o I T8y 9, 430 MOS0y e LS HTR g L4, 311 IB4s 4w
MR eia B LR L . 0, 76 T BT et L T sa, B4 BRI M8
ﬁm.'mg? iAW B e ™, 50 uns o T ﬁ?é’g;‘;l“m‘“ Usp 17, 1 AT
f;'! ?g W’“ L g 10, k5 L4 AW ;f?ﬁlmﬁ“"ms UED &, {71 TR T
@‘T&T@ﬁ MWW ey LG 1%  L6LSE  0.m '.I:‘! ?%%ﬁ};: WA e 62, 115 fLmr oM
E:?mmﬁgﬁ; WS e B, 536 15,82 0.0 m Wi OED W B e 240, 608 WEEE B

57/105



JPMaorgan Funds - US Aggregate Bond Fund

EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

P ATIAL 2O (i)
20204F6 B WA Bt

W WREL

STt} [T

AR AW RRBESE KA KA BAD ABe® AR GN/SESE W CHEL BA00

T e LAy 4, 159 T U 103,149 W LW
;:-Emﬁ'mi.%:s:uﬁm UED 190, 583 555 000 Emm SIS W 0,128 HEME BH
f;?‘;-smi“m uED B, Ei0 570 0. ;’:’l&?'ﬁ'““m'ﬂ LT 15, 62 170w
N gy s ¥ , 358 mam o e BO S 2 " 4,560 4 W
BEERI, @ me we o BEESTMT w an am
e 8 Wy " o R SRRy WLk LRI AW
:gﬁ,&% N ¥ 4, m, 2 445 000 Em"’ ot gy B4, 2 UEHs B0
f:?hmmi"m'ﬁ 5D ®, 5 RIE 000 mmri“ EE W e 11, 15 2% LW
BT ), S 205 L - 113 am g M S i WA 1,75 LB LW
BT, S 204 T e o 4% nag nan TPRES S dnt T e 1,41 LM wm
T, i 55 LS - 5,87 am na U0 299,186 ML LW
B, s L WL Lo Lim  aw TWING SRS Mg #1, 75 TR
fﬁ?i@[&g&?umﬁ 1En T, s w5E L m:ﬁ. Series BWR E A ED 4, 468 M1 L
!:?L%mmwm UED 138, e MA@ 0 ?sﬁﬁa‘;’:”’ R g 3, 0 B LW
ey W g5 LuaTE e gl RS S LT 16,464 1636 L0
f:?]&mﬁmifl"m'” UsD 50,69 15,56 0.0 '."#]:ﬁ:'l IT,'];"i" WEAD ey 0, m0 19,96 W
e T USD B, My T BTt 12, 45 Zm M
i";;f:m;f"m“ L i, 358 nm o oam gﬁ&ﬂ e DR W 7, 485 BEED W
:f?q?ﬁ%]régm'm UED W mIE 0 E‘uﬂmﬁm’ Sie DEE W 54, T2 LALLM
yugju}' Swin TIFLE W B BL1, B4 wrE  nm :Egmfm‘m'“ " 112,350 120,00 0
i il L 4,5m SO g M Sie DT " g 95,499 mer M
MBE 8 W0 g amey swesm an MIBRRIESAER W 458,530 R T
S, 1 o TS W e 3,0 Lo S e USD 5, 510 uLm  Lw
T i LR LT WM LULID 0y T L e R e 12, 156 WmW LM
MRS, P, Serses O e 41,08 wam g0 WABHOC Sele INST6 R 0 564,212 G545 M

LedCEe

558 25/ S

58/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

EE AL RS R E)
2020456 H 308 Bl
W WHEL
STt} [T
1 i L R T T A YV et AN HE-ENE BHE G FL B8
E,:%m' RS W 16, 6B (5,0m 0.0 :'“m:&fu?;:: b T i, 167 B3 LW
??&m"’mr Ls0 &, b5 125 o0 '.:‘! :mfﬁmﬁﬂ W ey T4, Bl 6,3 L
'.:‘5 g_’ﬁ::‘ﬁjﬁ; W e 4, BIS 5@ L0 ?;f]ﬁ::;wh;; W e W wH LW
legpifeahiot i 1, Ut 38 0 o e s Pl g 17, 12 mim M
f:':g mj“ B4 usp , L85 000 ﬁ_ﬁ.ﬁ_gfﬁ;ﬁm usD 36,200 wmWT W
;‘:_:: mﬁ.mi\ ?&:ﬁ;’m =D 15, B70 LE% 000 ?5':.“:%:?&;;;5 WS ep 73, 160 14,03 LW
??&m"’m 1sn H, 55 4,38 0o E:m:ﬁﬂsﬁ;ﬁl W e 12, 548 AE G4 LM
;';,'I: mﬁ.ml :’ﬂ ::,‘I‘Jm =D 541, T35 .m0 gf]:%:ﬁrlﬁ:;l M ep B, 195 1565 LW
T e e T s 456, 556 LU et T e 22, B4t e M
E‘! ﬁ?“%;i; By B 2 R 0 Elﬁ:mﬁ W yp 6, 505 BRI LW
;‘:_m mﬁ.m'll :L.a:::lll!.fsﬂn =D B, 425 535 00 ;g& SerdED W N 20, 102 R T
??gm"’mm i) 115, L 15,50 .o ﬁﬂtﬁi%ﬁ;“ BEE ey 135,825 I LM
!:?]a[;'\smﬁr?mi: RS e, 15, 56 1495 000 ;:‘:_ﬁ.m& m‘ :ﬁ,’m 1] 5197400 LA I A
E!‘?Esﬂ'ﬁ;;?n T2 ep 148, LB pes am DT &%ﬁ:‘“ B e 223,110 we an
'.:‘5 'ﬁﬁ]‘%;:;: M 50, 074 B0 0L :;ﬁ?s;'j“ IR e AL, 64 NEIH LW
rﬂ:mf""’m" Ty m, 3 W 0 E:’%ﬁmmﬁ L 130,572 WUUEE LM
E?E@%‘""’m T o B, wim  om w]m Z:st‘;:]‘ BIFEL  pep L34, 768 YR
f:’:"fﬁ Wj“ WH e B, 673 wom o nm :‘]m '::;wb;’];"’ WA e L&, 256 R T
o ?&;ﬁnﬁﬂ; WS ep o, 850 45 00 m i DED W B, 740,005 Bl AR
'.:‘5 ?:ﬁ]m,;ﬂ; WS 0, Bt SLEDL 000 Ef“:?é mmi'j"m“ 1IED L, 003, 737 HEMT R
f;?g;m?“m'” UsD I, 40 15,08 0.0 :ﬁg:“ﬁ'"' S S W e 3,474 WIHL LA
= ?:?!'1 E”E:;’ BHAEL yep M, 55 wom o o %ﬂﬁﬁﬁg’;“ B g 33, 066 S0 WW
:m:"“’m" ¥ o 7, 56 BIM 000 mﬁ%ﬁ"’ W E e #70, i HLA  LE
??Lﬁmﬁ“w 150 3, 66 1w\ %H:E;‘wmw“ B ey 16, T4 T LM
E:?]&mf“ B0 e T LI 0m mﬁ%ﬁj“ W e 8, 155 M5 LW

59/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

P AT 25O R (i)
202046 R 10H Wit
WiEEC WRELC
[oTt] [t 1]
1 i L R T T A YV et AW af oWl BB G EL BE R
FUML TEWITS, 00, PR, Series SO0 FEF ortgage Tougt, A, i
b yER TR W=D &9, My 09 nm WS T 16 IS UED 4, 250, Do 6, 655, 141 [ E]
FhML BB, Series LAIED T 04 FREF o't e Trust, PR, Series
BASRE =0 KA. RN M B, W LENE sD L1, 335, DOD 12,765,567 019
m‘ﬁ Sorias 1ML T 1 e 1, LB 810 000 w . -
P RBHIE, Serieg 199598 7 73 Eogbonterte s S R AT T TR T Y
ki =D 0,44 005 Am g’;ﬂ *“T‘“f':;s ;
A g , JECIES
FUML FENICS, Series 1954 T 74 M B, 10 150 (i=1] 1, 665, OO 55T 0
R LED 5, 455 5251 (] oy ' I ]
PN, S O I Q— o1, %0 L o FOERtag Tt AN Series
B, Sl T LY meE R 18 LTHE UED A, 000, o0 405, L9 15
e s . sm oo B
. [ tgege Tugt, 162
FHL BEMDCE, Series (5060 'L 73 e =105 %079 non UEEE T, L SRNIIAE UED & §70, bon 5,00% 118 [Nk
miE o FIBF llork page Trusk, PR, Secles
:l: :ﬂ:ﬁ{,ﬁ;m; LT 05, 651 wnm ill'uHr‘::! B MIMs U £050,000  4LEI RLD
. bt 1
irerrubaabili B e 1, m WLE8 00 FOE Nt Tt A, Series
e R MR TR, 144 1319 [ED A, 608, N0 0,087, 524 [§L]
iy " =D i, 503 PR I N TR
f—= FREF Nt gagre Trugk, FRH, Geries
?‘::m?,m:’"’mw ® 515, 785 WEMI OO MUTH B, ML ] L, 100, 0t 1,055, 7 LE
tot ST
PR RN, Series BSEE 065 08 ey W, 432 15,18 0.00 PSR Rootpaee Trust, PR, Jeries
1 15006/ WA T, W RS LIED 4, 310, non 0, ME, 755 [ )
PR DEWICE, FRM, Seriez 1M 3-136 ! .
s UED W, I I7.4m 000 FENF Woengage Teust, PN, Jerier
i p LIED 7, T34, H0 1,770,939 LIy
Al NS, Sories 155 W THLE W, WA 130
iptipu =D 1, &5 Lo 000 FRONF Mot gage Trugt, FRH, Jeries
; et MK BT, L 15 UED 3,000, pon 4, 6BE, 13 Ll
i 160, g6 BESL MO0
FRF Nrt gage Trugk, FEM, eries
Eﬂﬂ;‘rjmm L=D 4, 30, b 4R T LD g 'CU, el LR 1] 2,000, 000 IL,M5 84 005
Ford Fondatim. [The) 2, FLEK Bk _
Ul.l"ﬂﬁ.l"m U=D 5, L [N ] FRElF Mort e Trugt, FRH, Series
FIRT CIE L1C, RN, Series 31114 ;N T, 14K L {sn 4,910, 000 5,076,485 011
"W L4 LB 181105 LED &, 0, i b, L5, 778 0.13 mp R
FORT 6 ILC, A, Serem E0H D, e 1T i JEUE
Lk 00 S0 uzn 10, 00, o BRI D13 mp CC, 14 L0106 =D 3,521, 000 3,700,%2 nM
Foupdation Fimene Trugk, Secies B/
wi-u A, Wy 0 BEREE RELID LD age Trust, 0, Seres
Fox Corp. 5. 676% 25/01/2040  USD 1, BGS, 100 LEEDE  nag ST T 1 B usn 8, §35, 000 BES A L
R 465 Truet, Series 0L ; e
Wl 3608 B uE &, 0 TRES DL R ot e T, O, Serias
R 6 Trst, Serles ML K, IMIAH T, ML {50 325, 00D 6,448,555 LIS
481 3990 2 VS LSD 1, 476, BI6 LB ER 00 g e
FIBNF Martgage Trust, FRN, Saries PR Nort gage Trust, FRN, Series
M- R, jeh 1ERIE =D 13, I8, b0 12, 505, 051 B.19 WO OT, 1A% uso 4,153, 00 i, 206, 159 LK
FEAL AT ] ettt

60/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

o AL 2R i)
202046 B 20H Byt
WEEC WEE
[oTt] [t 1]
1 i L R T T A YV et AW HYNCEmRE BE GE L BE
FRON Martgage Trust, RN, Series [P, FRN, Series MHOIHIL 'OF
WMTE T, MW LEE USD L4000 4ELEE DL LONE A e L, LWL W
B Mg, P, Seriss 2HR-14 00
' 1] 92, 40 8 LW
FRENE Mortgage Trust, FRN, Series 200 2030 ! '
mATE T, LB USD 50,00 5B 01T G, SeissZUHI TN
117080 AN 1] LGL, 101 1EEM LM
FRONF Martgape Trust, FRH, Saries (MY, FRN, Series MMIHDL 'DEY
:ﬂg;s T ML TED U300 LMR0E 005 nose o) =0 SRt L L
G, PR, Series MMM T
Goral Kills, e, 453 WWIE  USD 150, 100 FEMT R0 g a N U ST SMRSM AL
ey TSy IO, 100 M e TR S A0S Y oum samm  asmam am
Enf??ﬂ%jﬂm L2 0, 16 s o f:;ﬁ ;;Esmm " 19, 543 URLT LW
ELS dukn Beseivables Toust, Serie g
WU T, WO BN 45600 s m; ;mmms " 1,058 i Lm
(L5 dutn Brcrivabler Trust, Series . -
DY U MR e P 340,00 LWLIM 008 :I:; mmmm B e - P
[ Mo Lgmge Lonn Trest, FRN, (MY, PR, Series MLSH0D B
Series MIGARS M4’ LMW USD LT LT X [ m;;;;“ UED L, 857, 600 L6500 hM
ﬁfgﬁm Serd g5 2019-H17 0, W, Sl MDD T, 3,740, 12 LTLTE LM
S R ST USD 19,0114 DLEETE 005 LOUIN U0/
' ! " MY, PR, Geries 2LIH10 'RA = 2,248,218 TIETE LIS
m:;”"'” V3% g BEISEE O MESE 021 08NN AWLNAM ' .
SrissMO-1M MF MY, PR, Geries BLIHLS RN =n - [
m;;;s 1] 151, 476 ULWI 00 TSI /A
oM, FIY, Series LGN o0, AP, Series ML R 18,414 IB3§ L
LB P UsD B0, 446 BROE 002 OTSIN 2 ' ' :
S GNP, Series 3HLIHE RV
rl:.ﬁnz.[m“;;mm W e 58 08 000 RBIN AW/ =D i iLe e
. - GAN, PR, Series 3HLIHE A
m P; as;m e 619 PP PRI PR pr e e Lt L, 35, b1 LU 48 0N
e MR, Teries MWL F 153N
mp;';;:[“ LTt I =D 71, 706 §55. M5 R usn Tl4, 392 TL5, 653 g
. . G, PR, Series BHIHN R
xt,fﬂ'ﬂ““:‘“ W4 W L2, LI L1 000 0 Gl M/ v LE LL Ly
et G, RN, Saries SN R
ﬁlg;‘, KL L LD w16 0,4 .00 0 ,erm =D L, 510, 132 1,507, M43 [ § =]
- : G, FRY, Series SMEHLD R
g :nlifl mlgrm W E e 03, 507 WS MO0 o aKs UsD 3,501, B4 356266 0.0
CRNA, PR, Series MUHIN W (1N, FRN, Series 3HLG-HD1 AR T L
M S00et UED 0, Bp WLET MO g s . U= Lo, %5 LEOL.ES LM
. MK, PR, Series 2HAHIT 'RCC
L, s:;u LESHI A . 2, W MLMD LD g g airiame uED 533,470 BLE LN
G, FIS, Geries ML B G, PN, Geries 2M5H05 CRC
1 4398, 00001 =D 1, B85, 261 1, Bb 550 L C s e N ush 1,033, 120 L,05L, 5% [N -]
G, PO, Series SR04 'R0 AL, PR, Series ILEHR R e, 159, 756 4062365 00
oyl i) 101, Bt WSO 000 g e o fos 4,068, U6, -

61/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

EE AL RS R E)
2020465 W0H Wi
WiEEC WHEL
STt} [T
1 i L R T T A YV et AW HYNCEmRE BE GE L BE
r;.n?mmimum L= 30,5 LuL0A 00 ::'“Ff;r;m R e 5, 434 WED0RL W
ﬁn%fmmm " w L6 BE  LWRAD 04 mm;mmn Ty a0, 96 LM W
m%f:,;;!m”ﬂ o 1, %6, B0 1,043 003 E'mmﬁ"m}'m T e 136, 705 nLE L
m_‘;i‘mmmmu o LELEL  LELIN LM :‘:‘w;;:'“’mﬂ A T, T LM LW
:::EF:QJ:;&';!MMI B e 415, 150 asim aa o T A T LA 575,110 MLTZ LN
E':‘:'nmﬁff;;m”m L W77 1473 060 E?'mmﬁﬁ R 4 Lm0 1,927 0D
mn%:h";;”““ L LULE LI 6 M"ﬁ“ WL LUZAT  LHLM AW
mumxf:';;im“ﬂ e 1, M3, L4 L,#e35 003 xn,:i"mg FOAEE ey 376, 705 OTEOE LW
mns?‘m;j';;”“‘ B o 573,00 RELIA 0L :‘:";ﬁrfm;"”ms i 113,519 16,957 %0
:':H?wj;g;m”"” Toum nmome  Lesew 0 :::15%5?"“"” T 118,310 AT
mﬁj:’?'f WA e 50505 L MLIM 0l ﬁshﬂ;"msf'““m W ag, 11 455 LW
E‘;:;I‘m.:;;;”““ L L9650 LWEIM 005 ;"ﬂ"i&f:'*m‘;"m W e 6, 64 B3 LM
mﬂmg:;;mwr " owp amem s@nim 0w mm"’m@ W g 151,997 el LW
m;ilwi',;;m“w LT w08, §E WLE  0m :;’;;r’m;"”m L 21,0 /AT LW
m;z"wi“'fwﬁm""'” ™ usm suss  5WL4E 0Ll mm'mgﬁ‘:“‘m W e i1, %2 X Y
mf;j;ﬂm“” R g LM LWRIE 00 m;ﬁmmsfmmm T o 152, 065 e LW
::‘;';;“E]”“ﬁ W e 1,3 LI@ 000 :';w“mf"mﬂ T oy i, 164 WM LM
manl. méf*;;a LL L LmLM LGB A m J:m [:‘r'm ':Tm!l.'ll-ﬂl - I I
:'E'j‘;l'ﬁm;;‘“w'” T 177, 584 a5m  0.m :&mmm o 149,102 N LW
%mﬁ:ﬁiﬁﬁ ¥ 1,6l L4l 0. m;gﬂ.ﬁ'“mg ¥ e 133,420 e Lm
ﬁ;m:‘““m L 5, B W LM ﬁs?ﬂn{:}.’m&r}mmm ¥ 7t 196 RRIT RN
ﬁ‘*w%‘“m”' T 743, 176 RyE 002 m;‘ﬂg’ﬁ:””‘ e L, 410 B LM
:::',‘Fl‘w;;;;flm““ W 0,50 nIE W :::'s"l'ﬁ;’:fm&;'?"“"‘ T g 56, 401 LS LW
ﬁs?ﬂ?’mgrmm_” L 3, B sz am mi:;f'ﬁi““mw Ty nnen A Lm
w““’m’“ WOER e 7,5 5,421 0.0 ::;m’:'msf"’mﬂ T e 109,678 e Lm

62/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

Y AL R R G E)
20204F 6 A 30H Bi{E
WEE: WREL
STt} [T
1 i L R T T A YV et AN HE-ENE BHE G FL B8
ChM, 0, Bl Series HOI-M 'L O 4130 6 9§ 0/0T/2038  USD o, 165 WA a
£ S8 IR/ =0 B0, T B 0 oo 4717 6 W 20/0R/209  USD 10, 95 ZUF LW
W, 0 S I W - g pgp A 4285 B% 20/L1/2068  USD 2, maE M
.28 16050 : DML £5633E 7. 5N LG(03/Z00E  UIED 18, 75 IE#  wM
CH, D, P, Series 0140 'O B &63505 7, 5N A5/06/ZII0  UISD i, B9 B M
LA 20/ T . =0 UL ML W e sss 6 15005 USD 12, 5B 15147 W
CHM, 1, P, Series SO N BML GE3SGR 6, 5% 15/0L/Z092 SO 2, B2 TLE RW
.50 100 v 180, 150 BEE U o segmzs, W 15/07/T97  USD 3,83 T
o, I, Garies 166 ni OLmT  ggq U GDTSES 8 BN 15/01/295  USD 3,707 43 LM
0. 16N ' ' " G BOTTZE BE 150%/2093  USD 1,39 L¥ LW
OM, I, Y Sl 0GR W [ s3m  ggg P 611453 TR 1504/2032  USD 4 415 LW
B K VI - : . U G GIIOTO 0% 15/0E/2034  USD 0 BM: LM
oM, FA, Siries 51 R THETAG 6, 5N ADIL/TIIN UED L30, B53 15L468 LW
EI: ?LMS'JHTM 5 o HED 4. “7 N (M4 TE1328 7% 15708/2031  USD 08, 026 U504 LM
J Fl, Series 201 G TEI14 TH 15082031 UISD 3, 80 L¥ LW
:::Ft:n;a;r I =0 15 IO o Teises o J?ffc?;jfzm 1] 19, 445 R
, PR, Series GML TEZSOT 8, 5% 15/10/2034  1IZD 2,104 L2 LM
BN 2020 v e BIE LN e TEzBIS TN 15/06/2085  USD 130,047 1568 LM
0, 10, Serie I TC B 5, 20 ILGA ;g A TE3LIZ BN 15/M/Z033  USD 110, 568 MELH L
w505 . ' G TEI3ES 0% 20/06/2035  USD 206, 724 BEEE R
Ch, 1, R el AL T o 163, 168 [pam  ngn A TEIMALE BN 20A0WZ0 05D 1,52 BT LM
B L% 20428 ) G TEAM45 4, 5% 20/07/2M45  USD 530, 368 105556 ol
WA, PO, Garies DOREOE HT L0 T ZEUE o0 L ATTEIE 46 16072048 11D 4,748, 50 DARLIEY LI
179008 207103004 . ' M AVTATE 4 1500/204E  USD 4,377,408 4,657,357 A
ChML, 0, P8 Jerles 2NE-N6 IS o w3, 18y sl 000 G ASSNS 4% 150402047 USD L3685 L4Mee  Lm
seanmeE ' (M AXEEDT 46 15062047 TISD 572,160 TN
G, Series MI-IHWE LB L 158, 0 LS 4ll 003 G ANETIE 4% 1512/2M46  USD 455780 40352 ALl
Wnag , o ' (ML AYS208 4§ 15/01/2047  USD 200,712 wIUE LN
O, FIS, Series MR R W@l L WLAIL 007 G BATSET 4, B IIS/TMSD  USD T4 TETLEL RLT
L3 Lis/a1 (A BEIM0 4% 15/07/2047  USD 420, 364 T
o AL S U Y e e pwmm noe GRARIGEAENILLTIMD UED LUBEL LMLE0 MW
5. 5518 20/ 040 , WML B34 B 2062049 USD 1505, W5 LEELO AW
CHN, PR, Garies SLE-10T WM i) 1, 104, 7 2,475, 58 005 (ML BETLOR 4. 5% 20/03/2040  USD 4 715, 62 5,104, 311 [k}
;.’i“&“-“;‘:ﬂ”:m_m w G ENZIGT T IS7/ZMB UED LELET LLTIREM MM
1] 447, 776 WETS 000 A BWIIAT 4,58 20/07/TM0 TS0 L7240 LMEBE LM
58016 211200 - G EWISOL 4 5% 1S/0T/TMD  USD 3003,35 441554 0%
n:h%mm“*’ uso 536, 585 9646 001 GRAEWII4SNIDOT/ZNMD  USD  I4STLE4  ISTIZEL LIS
A, FIN Series 00101 W GA BRETIL 4, 5% 0IA/ZME USD LIS A5 1,BLEE AT
1 WIS 4044/ 1] W RE  LMLIM 007 GHMMBENLD & BN IL00/ZMD USD TG, ME BIM 4 M3
S0 M Sces SE-51 G EHITIA % Z0YI0/EME  USD BAOD I3 SAMLIET A7l
LT SR 1] LOGE0 L4LIH 003 GHMA B340 5. 5% 20F0T/EMD SO & H8, T 5EE4e W12
oW, O, BN, i D T DML BO3248 4, 5% D008/Z040  UIED ERLTN I N T F
L g ST 1] L0, 6, 540 WLOE 002 GANA BORIG 458 20/08/7M40 LSO TI0TAM BSETE BT
oM, 1, Seris DT 'Y L0 DML BPTL4D 4, % 200072040 UED &84 54 4ETRET ML
sl 1] 6,400 S48 D00 G BSTHLE 458 ISABSD S0 400052 45807 WD
BN, Serins J0E-3 9 ORE P B57502 4, 5% 20705 2050 USD 1,176, HE 3,428, 500 s
o [k} 558, 156 £55, 056 0.0 w&r&gg ;m zm;:lzﬁg =D 15, 484, 703 16,774, 339 L3
gt i , WETIES
L S METS CRCR g Lmaem o LHRIM AW W 0 meee v A0, 663 L

15/08/2033

63/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

0 TR 2:PAHE (iRE)
2020476 A 308 BifE
WEEC WEE
[oTt] [t 1]
bl MW EN-BTEE FA CEEA A el AW AN SWEE BB Gk FL) BE
Eold Rey Resorts LLE, Series DA Feadlandr Reridmtial CLC, TEF,
TR § 11 usp e, 2 wim o Serie DIBARLL W, MAAAIN  USD 5,540, D00 5B45 93 13
(olien Boer LI, Series 20 T, HEIE
568 UED LT OE DMLIE DR e eing Tes, Sirie BIE - - s nal
Co e Sechs Grnig, Do, (Rl B o, 9 100, 00 TwsnE om W, 1A AN 20 ' '
LEE HWEE e bl T eding T, S B TR
folden SacksGrag, fne. [hel, P =D o T8 000 LELIS 01l S R T O ! 1355
2908 D506 15 bl Bl fed Yakims Tot, Seris LMERD LDSSD W
o liwn Sacks frng, e, (it P D L 15 T WA K, WAl 26 2615 " 1 .
1O Hes E ' ' Funtingte Baneshares, Inc. 2 558 En 2,095, 00 2170 1 L5
o Léwm Secks Groug, Inc. (e, P ; LR ' B
2 R 2VNS8] UsD LAOID  LAGIE NI e o D
o i Secbe rng, Ine. (e, P Trugt, Series 03 '41° S USOD 38, 58 3B M
=TT U0 LEDD  LMLIE 0 ]ﬁmmﬁ 1 e
Foliwn Sachs Gragg, [ [Thel, FM LT i g ks Trust, PN,
L4118 B b=D L0000 LUREE 008 ny e ‘w05 USD 33, 402 35,08 WM
foakrwn T, e HOH W LR
LI R L 1, 116, P46 1,171, 346 Ln Tndszenideace Flasa Trust, Saries
onkgeren It Series W50 8, WA-INF K, MAI%D USD 1660000 3OS LW
e ] ﬂ Il"llil UED 3. EIJJ. 2 3. 1[.153 L ]m'|m“
Coodin 5 Finente Tree LLE, BEIT, Tnfybac DT Kortgage Cosn Tnust,
PPy vz 41, WL DL R Seres 20 WEOLNE USD 3, =0 282 am
CHPS Rertgage Lo Trust, P, ey
Series ML CUF | MML05ES  USD B5, 68 71| }:'1 Boldings Gorp., 14BE9% |\ 0 910,00 T
O Mortgae Lo Toust, A, 1.2, Wergan Chage Comereial
Sries WSPL UE, WA LSA LD 8, 1 mam a0 lorteeeSeuriiodut 0B 5, 520 | LW
/S Wrig JREUMA T LLIER
R e ' v s,
Sories HOSET CUE, WA DSE USD 137, 43 ez o B it | f
ke . Sies Wi B 418 USD 13,104 E L
e
G5 ontgage Lo Toust, 10, B,
Tories MR CUCY , MM EERL LD L0, 546 uzey  ngo P NomeEtpg Tt A,
e . Garies MA] M1 448 USD 4175 475 LW
. e
ﬂ::“i:rm: :;“:w;';’; UED 189, BB 197,68 000 [P, Narp Nartgage Trust, A,
: Serier MMFAD G AN USD 3, CERT Y
B0 Martgage Loan Trugh, Serd
o LR 115, Bt L3 000
WHAF R 15NN o —-
CTP Azt ion Purtrers 1L, 14 -F. Nurgan Nartape Trust., T,
5 1906109 1] s, 100 mLom oo m.ﬁm a::m Wi 4l USD L&, 54T LW M
:*:‘;;;;;g”ﬁ' Favive, 44 yep 0, o WLED 00T 17 e Beearitisation Trug,
o . R, Series WO LWL, M USD o, 5id LB LM
Buabian Life Iourance (o, oF dneriea
oy U0 0, 100 WELUT N0l GG RN
E‘f&iﬁ:ﬁm [:m: 1 oo Mot Life bl Fndicg, 1 710,000 WU LW
miriuies 0D LED0N  LERAT 005 WMAZRIAEWD _ ' '
el nds Eordctia] LLC, ST, ﬁ?mmmﬂ'“l Fodite, ey 173,000 145 LM
Series WUIHALY 6, M4 DEIE  USD SHSUN SELE B3 N chtel i
fid e ) i ”“m usn L, 034, DOD 1,11E, 564 [ X <}

64/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

o AL 2R i)
202046 B 20H Byt
WEEC WRELC
[oTt] [t 1]
1 i L R T T A YV et AW HYNCEmRE BE GE L BE
B ek Trarepoet Servicer, loc 5.E5% WEIR Albemastivg Loen Tnigt, Series
otk 15D 1, 200, 000 0 R 1 gl g 1D 30, 555 2% LW
[0 Hiant Tranzpart Jervices, fac WEIE Albemsatine Lien Tngt, Serbss
L8158 011/ HED 0, tob WLES LR ey w s sie UED 3, 178 WL w0
Tersew Contral Poser & Loght o, (84 WA dmet Senmitization Tnot,
.3 15Tams UED 460, 100 £, DED L Sl 0 U IR HED 6T, BIS EE, 715 L
o Sevier Combined Cycle WS TR Raperfomning Laan Trist, FP,
. L5D 58, 157 ayas oam ™ o
Generakion LIC 4. G2 1501/ 040 . SrisI0FE WET, LTI S0 30, 351 BEEE LW
Kenweig Be Pepper, Inc. 4 4178 wNE
U0 6, 10D WL 0 o
25/5/ 2028 WETR Saned Srcritiztim Ts,
KeyBank Mo 3. LEN 157102027 USD &0, oD 4 0 002 R Seies IHD W 6 1i21] 54, 122 55, 307 LM
Revipen Gae Bact fomp., MMARTER 8, 100 I8 g oA N
ISARA0E WETT Sl Seoitizitim Trug,
LB Comere al origape Tnust, P Seies 42 0 O6E usD 174,004 1BLET oM
0, PR, Seies 0] WL, WA USD B0, BFL 1= B T
L3R B Keal Jobngon Betrition Co. 4. 1258
e et Tt Scies DD by L50 502, 000 R B LY
. 15D 6, 563 155,98 0.0 .
L b Wsed Jobmaon ButriticnCo, 5% ;
Libs, be., B4 5.E3 S050E  USD 5, 0, 0o 4R TS 01D g =D a0, wo UL L
Lenhark Ainding Truz, Series .
183§, WA cmav U0 BN SELSE a1y el kmemhiritiaG 48 g SO RS R
Liberty Watual [nc., g
b UsD 58, 100 0w :"L'l::;.;;;“'“‘ G LR pen  gamn 2SERMS 0
Litierty Matial Coig, [ac., 1sh Nesurial loarfettering Cacer
LO5IN L5/ 305 B0 LU LR AR L3 A UED 134,000 MLEm  wm
'i"’l"m;r%m“ T W e 40m, oo s 0o el et vt
. L% ) Trst, B, Series 01 ' L4MA USD 151,720 MEIM LMW
;";:FT.‘“ :u“;‘;‘],’l‘ﬁg“ UED o000 0 MRAm 00 Ham
. ML e il Lyeeh ortyage Ervestors Trist
assachusetts Electric (o, W oy 493, 00 57 0Ol WML A, Serle A0W L50 32, Bt 5.5 LM
Lﬁlluwl Findirg 11, 144 e i i
mpiege eIl Wy Lm0 LWLem 002 Wil llmeh Moty et Tnat
ZL/T6/ A, W, Series DA R LED £, 14 BE%3  0M
WSIE Adjetshle Rate artgages L AR
Tngs, PR, Series H04-15 W1' USD 5, 550 WA M e o] Fndim 1
158 LT M“‘; Ay Bl uEn 530,000 S6LOB4 ML
WITE ddictzhle Bate Martgapes Watrpslitan L+ b1 Funding T
Tngt, FR, Series W04-13 "M USD 6, 5 BRSNS e ©ousD L, L00, o0 1,205,680 0.8
:;]:fi".ﬁ"ﬂr et Mot Mierssoft Corp. 196 12003/835  USD L, 807, 000 LAIRAS WS
Thugt ﬂ:"sm: n;ﬂ ’ﬂ:f D - gim gy Vel m 4TSRS U 31,000 K1 )
s aa-"waw: ' U Miersmit Corp. & 158600480 USD 545, 000 T4 WK
W At v Lo T, Sein Micresoft Ceep, 1 5IBBAIANSSD  TISD 335,000 BOEE LN
Dot L ST U0 M, BI6 AR 000 Micreeoft Do, 1NN USD 536,000 ALl
Micresuft Ceep, LETTRAIMN/G0  UISD 256,000 ULEE LW
IO Crewiis fon e 3 ey 1,156 L1800 fhitintic bttt wai
N ML SRR ' . B rﬂ :rfm FM e 410,000 46EE5 Am
W A terrt e oy Trust, Garies s 106, 834 il )
o ) 5713 000 - Cowsrcial Martgse Tnust,
D4 CUT LR it
TR ALt e Lo Tt i W, AN, Series IUEL TCC, WAL UISD 00, 58 LW
D &, B WO 000 N 11ZEM

IEE W OLE I

65/105



JPMaorgan Funds - US Aggregate Bond Fund

EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

P AT 25O R (i)
202046 B 20H Byt
WiEEC WEEL
ahd [T
R W RR-EESE B GEFA HE EEdS U T A
Mondelec [atematseml, Inc. 15§ Waura dsset droghae Corg.
5/ 2025 L 70w WAED 0o L s, Series20AL USD 1,715 LT Wm
Fordelez Intematioml, Inc 213 O T T
150 = LuG M0 LELEN 00 Ly Southen Oy, 550K
UED &, D00 4 70 [ L]
Morgan Btanley, FBN 3. TITH 17052025
LED 440, 000 404 414 Lm
/042024 Nez Folk Southern Corp. 4 05K
UED 1,273, 00 1,588,313 [} =]
Morgan Stanley, FEN 2. 130§ 1D &, 300, 0i0 4 477 0m o1 15,08/ M52
IR/ D4 2005 ! ' ' Forthem Trust Corg,, FIV 1, 3758
uED 323,000 ifis W [N ¥
Morgan Stanley, FEN 3 W71 T L
UED 1, 00, o 1, 1B8, 21 0.
a2/ 200 Worthern Trust Gorp. 1998 ey 4760,000 BB TS 09
foogan Staeler Capital [ Drs, [0, PR, 0L/05,/ 205 ! e ’
Srins B T, L6 LER UED A0, 58 m 0.00 M5 Energy, Inc., L4444 458
W 1506/ 028 =D 1,230, fob 1LM4L3E LM
Fozgan San by Bortgags Lean Trust, W Langane Kogpitals 3. 39%
Serie -3 10 B 05wE U0 1,55 LI 00 e 1D 1,010, b UETAM LBl
Foogen Sranbey ortgage Loan Trust, [ffice Propesties ocone Tregt, FED
P Seri 2OM-3 4T AT =D 184, L2B 198, ;5 [N T W T =0 el i R
B Sia Pl b T, BT 1y LITG 00 LITR3E LW
Nount Sirai fpibali Grog, Toe we Bl oS o o 15
LK 0101734 ! ’ Ohiks State Qaiversity [Tae) 228 = A 000 L.108. 382 LB
MPLY LP 5. 25% 15700723085 USD A5, tOn R 649 0Ol DL ! B
lylen, [nc. 5.4% 28/11/2045  USD 150, bOD BRSO 0.00 (o Sirle beverity ) Y AE 325,000 TR
Satioal Arral Ocilities Copreating UEn 25, 100 T i1V
Fiomce Garp. 299 00'EEE4 ! ’ [hait Electric Oelmeoy Coo LC 5 758
. e UED 150,000 1DE, BI? [N 1]
Satiogal Arral [ilities Copreating e 5. 00 wm L 18y
Fimce Gerp. 308 250001 ! ’ [hair Electric Oel meoy Co. LG 1. 258
. o UED 205,000 450, 144 (1]
Sgtissal fural (eilities Copreatine 1= 0. 00 WE L 1
Fismce Garp. 4,33 [SOYE0E ' ' lncer Bleetric belimeryGa, LIE 513 D) { %40 W0 T T
Mo Tk Life G lobia ] Funding, M LED w5, 100 0,817 i 1509 48 e e ’
LR 14mim ! ' Tk At Tevaritizatio Toust LLE,
Mew Tork Lale [noirance Co., D& Sries ME-U W, WAL UzD A78, 082 678, 505 [} ¥
& 47 15/ LED 1, DeD, Db 1,304,718 [ k] e
New Tork State Docwmitory dutheeily Onefeaom 15 Beldiags, lac 46§
M AN UED 175, LoD 0,93 L - UED L, o, oo 1,40, 1EY [ ]
¥iagara okamd Power Corg., MR [hilain Diredd Aube Rresmbles
199 21/ N LD 4,50, o S S s Tngt, SerigMEIL T7, WULER  UED L, 05, oo 1,031, 654 LK
Nganduts Lease Trugt, Seies 20 W ams
WL AL LED 1, M, M6 2,707,318 .08 I it At By
Nohle Enegy, Inc. L% 151070 USD 400, Don A4, 076 0.01  Tngt Seim@EH 07, MUSEE USD 3,500, bob 3,81E, M7 L
Nchle Energy, [nc. 1255 1510208 USD 1,480, 000 1,566 679 0.03  1§am
¥oble Bnergy, Inc. @R O1M0/21  TESD 50, 000 5L &8 001 lain Direst dube Bacoables
sohle Energy, [ne. 5258 15102088 USD S0, LoD 15 001 Tngt, Geries@E-W T, WALE  USD 14, 173, bo0 14,672, M4 [ =]
Sore et diosptance Couy. HArE
Al bt ive Loan Tngt, Seri g D05AA] =D 1, M3 1013 0.00  OneMain Fraanceal Tspuance Trust,
LRSI Sarles MME1A 'L, 1444 68 ED L, 100, o0 1,104, 853 [} ]
Moeura ket dcorphane Gogp. il
Alberrat ive Lo Tngh, Jeri A0HA1  UIED 1,0 104 000 b Pndisg O O, Series MG T
T T SN IR 1ED 3,333, oo 5,871, 25L k13

66/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

15 8 AL AR i E)
2020476 A 308 BifE
AREL WREL
Giha G d
1 i L R T T A YV et AW HNCEEEE RE GEFL HS
fpoetan Fupding V11 L5, s 2001 Peagress Sesidatial T, Series
W M LT W = LS00 LA LW e =D 190,70 4DEE LW
tpeetun Fueding VLT LLC, Series 1ie
WEL Y LA B LG, 00 LEGLE W e Beridntial T, Series
fpeeiun Funding JLLE, Sevies S50 DR W, 14 5 ED 1E0,00 LEILIS LI
ML B OV =D BUBON  BWRIF  BAD paan
0 Reilly Matomotive, Tac. 163 Frogress Residmtial Trud, Series
Bl vED B8, 000 RLOE 0 ppgm v, e an IED BIEN0 REW.ME R1
(s Warldwide Curp., 1648 3. 5658 N
i UED LT LEATE AW ,‘:. ksl Y, S
- DR E, W4 115D LSTa,W0 LTRES LM
e e G L g smsm SMIIL LU g
PaiFic Life Slaba] Funding [1, 144 Pragrss Tesidotial Trust, eriss
Lo B uzn Lo oo LELEST 0B mpsm T, W GES Us0 4.458,000 4FZ38 L0
Pacifie Life awaws [, FR, 144 IiWas
3 W v Hh RN LA mr*“"”' Mhel, ESEE e §90, 000 685,08 A
Partasrs dealthcare Systen, bac 4
1 Hﬂuwm' UzD 4T 0I0 4 RLIE DAL palwgic P, FEITLERONNORS  USD m3, oo uERZ  wm
PHC Ervergy Co. 2,36 150502050 USD s, b0 ws, a0 n.gz Frotectielife Dl Fndig, 180 500,000 SLES LAl
Percybemia ELwtric Cn., Ak 3.258 LI 2§11 .
UsD 15, i LA 000 Frowidce 5t Jonph Bealth (hligated
Lt 2 Mg /e ik 200,000 EINEE )
Pansh Truck Leazing Co. 1F, 1484 - g LI
prptrinpion UsD 177, o WEFL 000 P e Hetpes Low
Pepoo Boings L 7,498 L5AWE0E  USD 174, 100  URT L Ve e ' as o Us d, &g hey AW
Popperdine Iniversity 39008y 3 ge LESAE D03 Pdetisl IeswoGo. o heriss
DL 2 708 T 115D L3S0, 00  LTEEOR LM
Piokeok Mtwal Cus o, Bi- 18 e, L0000 LULIW 004 alic Sevice G, of Colerado 6.5
MG o ' galier=tiy = L35, 000 WEET B
ot huthorits of Hea Tark i Hex
Jersar 5478 W/1L/END Lo a5 e Lo :;ﬁ"?:.m&i':; ux,ms; ¥ omD amelt 43LE W
Port katharity of en Torkd Hex e, 50, 100 ©443 007 UNCON, T 11 WS/Y  USD 435,00 45444 00
Jeesay 5. 478 0L/LL/ZDAD Ihs Sels 188 T B
Port butharity of hew Torki How o) 1, 30, 0 L7500 0.0 SAUNE tED e gL
Juroer 4. 453K W/1WEIGL o WL Tst, Series 4D 1T B
m:;;ﬂmr“m L e a0, oo WS ool Uy - = L LU L
Prasident and Fallows of Harrard WE Tnt, S ISR W B 57,005 1545 nm
UED 3,480, D0 5,655 660 .o 0NN
Gidlegs LUK IS/ harton TehoologissCorp., 1808 (o - s
Prasident and Fellows of Hareard LEn 7, 100 LT nig 13 15 | .
Callege 3.10 15/57/2066 Raythsest TechowJugi o Carp., 1844
Frastige bt Bacsivabban Towit, Sari B UED L&, 00D 205,163 [ 1]
men U waresshme U0 147,00 pannm g 4N LN
; i Frgesk s of e leiversity of Califorrin
Pricea Gl Fudirg I, WA 258 o i toh i gg ggr Pedical Caner Proled TS U0 150,000 LETLEE LM
?ﬁmﬁlmmhlfw' I, Wl | . i
TR EE Relsance Standard Life Gldsl Fuda
ED 150, b0 wi%s 0. o
mlmﬁ 1 ) T 1 AR ED 300,000 mLEL A
Frocter & e ~Esop 0.3 RG] Trust, FEK, Series 205504
] 41,78 g5 ogg  FGTTs, . . _
aLf rofppepreeh ED 23, 66 W am

67/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

o AL 2R i)
202046 B 20H Byt
WEEC WEE
[oTt] [t 1]
1 i L R T T A YV et AW HYNCEmRE BE GE L BE
:;E".‘f“:i‘:‘lz' ﬂsfl;'.;“ UED 3,06,06  LML1% 00§ m:’““"‘ b A% e 250,000 uLE LW
Rugh Mhligated Geoup 3. 9220 Tparit dirlines Pags Throwh Trug:,
1611720 =0 5 50 LR R Seeie HUT-MA WD 300 sD 35,367 MLTLE oW
Tehing Pas LimuSaction UL 5.TH 1508
158502004 e HODGE RERIE R i g, St 0 IED 179, 169 B4 LW
Santasder Deive dube Receivailes T 458 150ahEE ! '
Trust, Series B0-1 B 49% USD 13,m0,00 15,4051 0.8 i
s olEeIFL Y g L Lwe A
mﬂ;&ni} ;-gmlmn;;n;n - o Cwim am Starucks o, 35898 15/1L000  USD L, §40, 00 1,750,005 LM
i3 ¥ i i i J
oo g LER g WO LA A
ankander Retall duto Leage Trust, Steel Dymemics, Inc. 5. 45%
Teries UL D, 1480008 UED 13,000,000 15,0518 039 (5w LE Lads 00 LakMs AR
1z Structersd Aot Harigage
ﬁﬁf;ﬁﬁ:ﬁ“’m' W O, 100 B As  n0g (wetes O Tk BB Sl USD LG8, 100 15268 WM
' ’ T MRS TMI 0TRSO
Gchbmberger i liings Corp., 180 465, 100 don5w 0.0 Structored hset Mrtgse
L Wﬂ?ﬂéu N lnrestmets 11 Trugt, PR, Series  USD 252,833 M0 LK
Seameed Credit i
; ; i) SO B4 G MLER 007 ORI W LEmINNAN
mu:m:it‘:* ?Lﬂufm Strucbered Arzet Seamities Carp.
Teamred raier Tredt, S
=D 7,101, BS5 B, 0 43 0.2 Hortege e Targh Cartificatss
;,,,,,mz; ;ui:m et T i e U LGN, 740 157,08 LW
Sramted | . 578 L
m&mmj 0oL UED 4, 206, 211 SRLIT ML) g Searitis o,
Stz - siabls ;:::‘;;;’;;ﬂrf;!ﬁ;ﬁ usD 65, 126 B3 LM
UC Tst, STEE, Saris WO 0 USD 5, 46 WEE L0 s '
1278 EfLme .
) Suchired dret Senmrities Gogg.
Sepuis Kortpage Trugk, BRN, Serie iy
it 15D 115, 7L L1, 79 000 Foebgees FeeTeowh Cotaficst
1 yl:wuzmmrh e, 90, s s B U L9, 141 HLEE LW
Er ‘]ﬂﬁlﬂl;;j:?mlm LED 105, & Lz 220 D00 IS 25N -
Sequia Hortgage Trust, B, Serie Srctony (o by Tow, Srig (e 000,000 51603 I3
wep N nmmmayms U 8, 450 ,0m a0 WEAA W LR 152
Siara Timitts B Rl T Pipslines P 398350570 UED 457,000 PR Tl
T Teadhers lnsuraice & Aoty
F‘n&ﬂ;: WAL A, wALES S0 LEGGE  LELEW LM atsestMeric, M85 USD 400,000 sl Ll
o 150/3Mg
ngm fnc., 1ML53 1, 0, b0 LS5 78 0B Teachers Inagnce § Aoty
8 Consumsr Lo Progeag LU Ipseciation of duericy, WALAZE  USD 200,000 USEEH M
. I 1
Seies W W, MALEY  USD , B W@ 00
e il ne L g asm Lsmem e
Sofi Proferginnal Loan Prograu LT, .
Series WU 'EE', MWLOB USD a7, b asma o I.:J'*;:;TI;WEEIE? e B e 4,421, 5 44078 0D
Fefyke A ' :
I Teaes Exrtmn Tranmisgim UF, 1444
:-:uﬂm'u ;al:fmi'hsbn. T - 2, 30, 0 LRI L0 13 15w usn 354,000 SR IS BAL
Teaes Exten Tranmizgim LF, 1444
Sobhern Matura [ Gas . UL, 1Bk a1, @7 W L W 1D an, 1 MET LW

& i 18/03HF

68/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

5 8 AT 25 AR i E)
202046 B 20H Byt
AREL WREL
Giha G d
1 i L R T T A YV et AW HNCEEEE RE GEFL HS
Toras Health Resaurces 4 3% MG 745406 0% 01/08/2021 SO %, Ln2 oM
15112985 e el ReWD MM pc 04se10 5, 8 0L4/TOF S 7L, T8 I LW
Time Parner Cable LLC 6.35 NS TSS073 B 01/11/2028  USD 23, BT mE LM
L0520 ben 400, to NRME OO g yeseed B 01/10/2008  USD §, 732 TEe WM
Time Parner Cable LLG 6.75% IMES 775902 9, 5% DL/04/Z030  UISD 70, 178 408w
15/D6/T038 HEn L0.on LWL 00 e pesiso g oy/te/208E  USD 16, BT W4T L
T-Hbils US4, ne, L4435 INES D797 6. 5% DL/AOT/ZII6  UISD 15, B9 WAT LW
15/04/ 7925 =0 LT u:::l;fm:r UsD L14, 361 1530 LW
T-babils USA, [ne, L4415 IMES BBIS10 5. B DL/1/2035  UISD 82, T EE LM
lﬂa-’lﬂﬁ N L L T e . m;fgzma UED 0, 57 e LW
Tobile UG, Tne, 14403 MBS 9757 5 O1/0G/2058  USD f3, T8 MO LW
15/04/ 27 U eED00 BWETE DUl pcgnecr s B 0L0G/HET  USD 17, 164 R
TAohi 16 UGS, Tnc., 1440 2. 05K MES 579560 T O1/06/2038  UISD f, 500 P55 W
15\'[@'“ LD 3, 460, D00 5 475,20 0.4 MBS 045370 5. 5% HIIHHMI =D 6, K3 43,913 [ R 1]
T-tchi 1o 158, Tne., 1444 3. 5754 MES 546335 TE 0L/08/2037  USD i1, AL U3 WM
15/04/2830 =D LASM0 BAROE DI oeaiso @ 0LL/Z0ST USD 12, &2 LALLM
Tritalae luto Seeuritistion Trugt, IMES 076371 . 5% DL/UB/2036  UISD 214,005 ez LM
Saries WL W, M SO USD 5, WHLTS 001 IMES 055140 6. 5% DL0/ZIE  USD 117,738 RIS LW
1812500 INES DUS456 5. 5% 0L/02/2004  USD 70, B0 M, 147 LM
Tritolat hufo Serivization Teust, MES 95505 B 01/01/2038  USD 53, B5E B5ME LM
Sries M D, MAAME  USD W6 LWEIE 007 IMES AMDDZE G OL/0B/2036  USD 136,350 BRI LW
18 IMES AAIM S B 01/11/2086  UsD 138, 636 161, 587 [N1]
Tricon daerican B Tasse, Serins MG, ABSG51 T OL/06/2041  UISD 150,51 LBILID MM
WE-FRL 'K, 14 2.5 50 1, 25, 55 Lm0 4 003 UMES ACHAOT . 5% DLAID/ZIEE LSO i, b0 a1 LW
1108 IMES ADD153 5% 01/06/2024  USD 55, T4 .3 LM
Tritso Awrican By Trizt, Soriny IMES. ATOTG4 B OL/06/2021  UISD 0, @ M5 LW
WE-FEL 't Pt 5LEm =D 1, &5, Db 1, 356, 8Tl 0.03 MBS ADOTS3 TR !:IL’DI.-’EDSB ED 93, A6 102, M5 [} 1]
11008 IMES. ADOTSS TE O1/06/2085 LSO L3107 SEROD AL3
T G o Tramssion - wo s g MBS EMGED & 0E/S204T  USD 189,70 315680 AW
isseititim, e 428 0145/04 ' U s Bwcse 46 01/06/20a7  USD 1592405  G6LEH AW
IMES Z54305 6. 5% DLAIE/TI SO 1,35 RO 000 MBS EMGES 4 OL/06/2M47  USD &SI S00LEL ML
NS 255052 48 0141/ USD 17, L5 5,178 000 MBS EHTEGD 4% OL/I0/2M7  USD AN L BEGE4M L
MES 255343 5. 5% DL/UO/T035  USD 55 80,000 000 IMES BESIL0 4 5% DLAU3/ZM4D LSO Lt R0 L00T.E4 A0S
IMES Z56648 758 ILOL/TIEE  USD In, B 0T 000 INES EKETSD & 5% OLAI/ZISD  USD LNLET  ROTZED L
IMES Z57055 B, 58 DL/ USD 3, 17 43,13 000 MES PRSI0 4 SN OLAOS/ZME  USD  L1560,T6  13,TELS AL
MBS 257530 TH 01/13/2038  USD B, 516 WEHS 000 MBS EOTY 4% 0L/04/2047  USD LMT BT BEEE A
IMES 357539 5. 58 DL/1L/TIM USD 2,5t 337 L0 MBS BS54 4 OLOL/Z03E  USD 106,50 45572 WD
IMES 555791 B, 58 DL/1/T32  USD 1, 56 L4 000 MBS BMSSGE 4% 01/0Z/2038  USD 524,73 SEESE RLI
MBS 549550 6. 5% DLAUB/ZOGL  USD 4L 5,58 000 MBS BS430 K 01/01/2045  USD LMLED TOMA L
NS FOZ58% 78 010/ USD 18, 01D WES L0 MBS BNSEDD K O0L/0G/ZMD  USD I, AMLES RN
IMES 22534 38 01/08/2031  USD 135, 55 (5230 000 IMES BNSIGD 4 5% DL/04/2040  UISD LT, 105 LBIS W MM
MBS 622542 5. 5% DL0O/23L  USD 183, 5L ALS DL IMES BOZSD4 0% 01/06/2048  USD LUBLTD  LOILETL WM
MBS 74340 6% 01/0/2092  USD 1,70 LIS 000 MBS BOSOS0 K OL/06/ZMD  USD LOL B LAODAM LM
MBS 679263 4 5% DL/LL/2034  USD 1, 52 I8 000 IMES BORBSI K OL/06/Z045  USD LULZTE LML AW
NS EE50TT B% 010NN USD I, 147 1,38 000 MBS BMI04 %% OL00/Z045  USD LI, 3T LA LD
MBS BI5537 B% I:I]J"DE-'IEHET =D 5, 236 5 am 0,00 IMES BM10D 5% nHDB.-"EIHE 1 En] L 175, OT4 1, M4Z, 365 [ N =]
MBS TISTO4 6% OL/OB/Z04  USD 440 508 000 MBS BOS700 K OL/06/Z04B  USD ML LETLIY AW
IMES 735911 6. 58 DLAOR/TI0  USD % 55 000 MBS BOAZ0] % 01/06/2MD  USD L8657 4,1565% 0.0
MBS 74514 58 01/01/20%  USD 5, 282 WIZ L0 MBS BOS703 K OL/06/204B  USD 150,476 35SLEL WM

69/105



JPMaorgan Funds - US Aggregate Bond Fund

EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

0 TR 2:PAHE (iRE)
202046 B 20H Byt
AREL WREL
[oTt] [t 1]
1 i L R T T A YV et AW HYNCEmRE BE GE L BE
UMEE BIMECE 5% O1/DB/EMME  USD 3,0192,58  5EL3IE 008 U5 Treasury STAIF Coupsn 0%
M5 BS554 48 01/00/2045  USD SWDME  5BESE 011 l8iLmm D 1& 400000 16,3367 W
IS BOSGI5 3, 5% DLB/EME  USD I8l 58 13,706,9%  0.39 U5 Treasury STAIF Coupen 0%
IMES BOSOTE 3,5% DL/L0/1I4D  USD TESIE  TE40E 08 1502/mE U La0TR D00 IEDILATL B4
MBS BOSALT 3, 5% DL/10/EM40  UED 7,758 BU5530  0.19 U5 Treasury STRIF Coupsn 0%
T, - 15D LL 765,000 1LGB0 160 034
MBS CA1234 48 0170272028 USD LEZ0E  LWLOE 004 LSE/IND L
MBS CATZIE 4% DL/0R/E0E  USD L, Bl,4%  LWRIM 005 US Tresury STALP Coupen 0%
(i, - 15D 7,713, 00 TELAY LW
MBS CAST25 38 01/05/2050  USD 14,060, 78 15, R8I 038 16020 .
MBS FWIZ15 4% 1407/ 240 UED 3,05 34 Im 009 U8 Teeasury STAIP Coupen
L - UsD 4,150,000 4106670 009
MBS FHLTSE 3. 5% DLA00/T40  USD BULEN  TMLIE 01§ 16087I00 .
IMES WAJ40G 4, 5% NLAIS/T00 TS0 170, 67 BEm5 090 U5 Teeasury STAIP Cougan 0
- UsD L, 800, 000 TR
UbES MACD4E 5% 01/11/20%1  LSD 5, [85 M, B3 0.0 L6/0520%
IS GA333T 2. 5% DL/DS/TI50  UED 6,900,640 GEL7IL 015 U Tressury STAIF Cogen 0% o0 00,000 s
NS RAZOCE 4% 01/01/2050  USD 9,%E,EE  10,¥0,18  0n tﬁlmnﬁ —
et dirlieee Poe-Throosh Tt 1 PeBILTY uptn
& i 1sD T, BT WY, 653 L YTy =D L, 800, oo 1,413 7L [} <}
itad dili ' 5 Treasury STRIF Coupsn 0%
:x:;;:;&:rmm | =D 1, 04, 150 LWRIE B0 g s ED 4,520, b6 3,450,528 L6
T IS Treasury STRIP Coupsn 0%
ﬂ::ﬁf'i?“-?‘;:m Tt e 1, 9, 437 WLAI 00D |5/ UED L 515, 0 LG #2  LW
Ivifed i e Pegr-Tarough Toust, U5 Treasury STALP Cogan 0%y, 300,000 IEEE LM
st | Le e T 52, 14 R N R - -
T . U5 Treasury STAIF Coupen 0%
:t;i tislioe P T Tt W e LEEI  LGLIE WM (5 LD L, 800, 00 1,102,901
’ I. " : Veder brtgge Tresk, Series 5
:l:wuf{u;;m' g st W ey L0400 LISESW 005 T AM IS Loy 19161 #LET AN
Inited hicl e Poss-Tarmugh st Vodee loctgage Iret, Senes B, a4, 87 war  am
o UED LIAZBE  LOMSW 003 CE 5w
Series DD W LS 011N i e Tt Earia S
Tnited hirl e Poor Tamush T, Ticime Geoar Inizl, Srify 1150 470,00 48153 Al
e UED [,T3, 564 LERSW 004 A R EOE
Series WAL W5 OVIBAR oo atouchils Eecxivables Tout,
i . . LED 500, 00 B5E338 1S
:’:‘;‘E"“z‘?";ﬂ;& UED 135, 7 LB 000 s T, L4 RNSALA &
ries 2 ViaeslE, [me. 17% I50B/8M  USD 373,000 4570 LW
::JEHLJT:-T“':?EI-IH! mdf;rus; 1] 1, IT5 WAUT 001 ViacesTS, Inc 4R1S0LM0ZF  USD 750,000 MLEE LM
m:;_m il elifis ViapelH3, [ne. 4 BN TED L50, 000 160,60 000
L4 01 xmmm " 15D Lonmn LIELIL 003 x;n;;& Eﬁflw Vo up 5 294, 100 o7 L1
tpibo, Inc., 1644 3B A6 USD LALIN LESIT DD om0 300,000 WLa An
b Raldog UL SeiasBIER o 1403, 275 Lastal  nag bt Dome G Chd L35 LS0RGON USD 430,000 G576 am
(AP Rt Blt Dimey Ga. [ 175900008 UISD L0, 000 BLOE L
IS Treasury 0% 1571172004 UED 3, @0, [en 5,107,913 L7 it Dimebo (he LEFWIE  USD 00,000 00,779 1h
S Tressury 1% 15/06/2035  USD 00,00 RBEEIN DS g g o (G 4515008 USD 332,000 ETREM L
IS Traasury 0% 1571172041 UED 13, 50, Do b, 32,05 0.1l B Wetps P Thomsh T, D e - -
U5 Treazry STALP Coupon 08 piery oy e g qumEme 0 SR EOT W RB0M ' '
18mafi Bl latpes Py Rumip Tnt. 58, 165 B3 LM
M na iy SRR Coipon (R 1y 13,005,000 15,8835 0.0 e DR U5 RINUWN ' '
L5/05/2023 il ertgage Paz-Toroggh Trust,
US Treagury STALP Coupon 06 o0 L4000 naeil  geg T S BOHE WP 4X9 USD 157,405 1L L

16/00/3032

i

70/105



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

JPMaorgan Funds - US Aggregate Bond Fund

o AR 2R i)
202046 B 20H Byt
WRE: WEE
ad SHE
{8 RS il RN-HESE B GEFa EE HEsE AE RN CETE BE GEFL S
Walt Mt page Pagg-Through Touge, Fenlution Fusdug Gorg. (LEMG0Y USD L, 055, 000 OBD, 054 [} #]
Tering ISR ‘AW LW LED 137, LBg 142, 630 000 Fenbtion Fipdirg Corp. MIS0AS00  UIED 4,000, 00 3,550, 153 LM
ERH Tennegsee Yalley Sutheeity
A s _— - . IL/1L/ TS [ED L, 150, bon 1,007, 484 L@
Sriep D € 2500 ' T Temnesee Valloy buthecity 0 300,000 BEEZE LM
Wit et gage Pazs=Through Trust, 15,3/ 2032 ' ' :
P, Serier MM3-AM1 A 448 UED 12, 54 12,188 000 Tennessee Valley butherity I8
1 15,16/ S UED 1,000, 000 1,4BE, 305 [} 5]
iy b tpage P hevgh T, LU & G
R I I e 1 AL
i) g P Thoegh T, TOHOFEFRIRTIME |2 h & EEE
s 31 96 LB BEE R S s s UERSMnERAA N LWL LDl W
Talle Moetgage Pags-Tarough Toist,
M Seres DU-E11 W 406 USD 6, ;E BEB LM aoEEtYEESEsUERSMHERS
raTi (11
Beble Mortgege Pam-Twouh Toust, iz
FAN Series HONES A" LTEY  USD 137, 463 LG, L T U
6208 (amallo 141 Tonusr LLC, Series
Vebiy Wortgeer Pasr-Taromh Toust, M-SR R, 1ML R R uso 4,375, 070 4,375,971 010
R Series H0%RD W' 4448 USD 1T, BE6 L7, 363 [T
TSAR/05H Caville MI65FR 101 [spmr LLG 53
fashisgtor M Mertpage WL =D 4,321,473 4,312, 03 nin
Pass=Through Certificates WALT 1Y Towsr 2 Dismar, Semisa M0H Y,
Trugt, Secles 054 B S U0 126, 87 BLET 0O s =0 LALEL - LAla: ke
et 1 Tosr 2 [yssr, Serie MOH W,
Fadimton Mubal Rortgage 1444 7,758 bmmT tED 452,750 456,539 i
Parg-Tarogh Certifucates YRLT LED a1 T 5,48 i Iﬁ.ﬁﬁ 4] T
Tngt, 10, Series3Wi-3 71 5.5 ! ' £ a=va S 3]
N]llmii femIREEH ST A5 LTS R & i WAL B
Falls Fargo & Co., FRY D, 1DEK
0704/ 2028 1] 1,430, 00 LEEE 003
Falls Fargo & Co., FRN 3, 10FK T E B ahi- 2= w b £ 1L HOR NS TR
TG T =D 1, 50, Da0 1, 2R, 316 0. WEFEE 25— & - ICITS
Falls Farpn & Co., FRN D, GEX At e e
=D L] 4, 507,03 n.1n .
304 041 e ' Posgen 150 Liguidity LTWT Fued -
g ety L Swi DMK | - gy pgg PRSIl last] T UL L4 LL3LAE 27
EO TR EE § s o ! ' [ ERE
orld Fineneia] Matwes Cewlit Cand WIS 2 b = ICITSEH 121351814 17
Rster Trush, Series A 0 SE8 LISD 1, 600, i LELIN 00 RITSEEshehtas v pEEo R EEEAE 101 01418 1
]lm Inc. 3786 LS00/MIE U0 Bn, 100 WL 0 EAEESAL —1rg-
o, e & J : M 1,362 (1]
2107 EET R T E. S (RS B BRI S TR
Lt Ll AW BT wmaakt T
b= P e
FAUS * FO{RESE L AR OHE Tol - L o BB TR AR TG
MY 0% 15/06/2030 =D I, 100 L7, 0éa -t FEREAOTrLE

71/105



JPMaorgan Funds - US Aggregate Bond Fund

EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

P8 AR A E )
202046 B 20H Byt
00 5 A NEBTED MITEIC
LEAmEROERERAR i &5 B (oa)
FAUH & 70
A T A 2. 83
4RI b 58
Bry [ 9
A# b T2
FAATwF o7l
F—REFUF [ 62
FIA [ 56
A BB 0 54
Ao [ 42
FF¥ . 38
A ATzt 0. 35
AE 0. 28
== F 0 LB
TOAET b Ll
s = L. LD
R E N b OB
= si— Loo7
BNy — R 0. 04
ot —ae .04
FATFLF {03
A —F L Lo03
EE| [02
Foromp—it Vi)
He 0. 02
A 0,01
== 00l
fEOT o0l
WFFUH 0,01
R (TR e Bt ag 79
M LrrEmhER S (R 1. 21
& 100, 00
TEAS R
— 4 fff AT A
i e ol RsETr (3 KL (% Ko} it B (96)
FAUH UMBS, 2. 00%, 25/08/,/2050 =i T2, 350, 000 T3, 825, 119 92, 3EG 1. 65
TBAZEH B il it 11 a7 388 1 65
TEAST#ASER 73 825 119 a9 366 1 65

72/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

Y AL R R G E)

202046 B 20H Byt

AT ENREE

A= Bt b -F HiEFIz
AR RitwE Sl AR bt EEE =T = 1 FIL) Sl & Bl (%)

HID T, 407, 412 ] 4, 928, B3R DE/DT/2020 BYF Paribaes L35, 640 -
AT 4, B52, 146 =D 3, 320, 518 bS/0B/2020 Citibank 12. 562 =
EE Z, 991, 983 g 3 32T, B3 DE/DT/2020 BYF Paribas 26, 147 -
ElR B26, TBL, 546 UED 58, BT4, 152 CE/DT/2020  Citibank 5, 912, 579 013
ER 475, EGE, 269 UED 529, D1E, 354 CE/DT/E020  HEBC 4, LTE, 433 b.0%
ER 3, 403, 558 UsD 3, T8O, B2E CE/DT/2020  Merrill Lynch 24,3567 -
ElR 11, EB8, BE6 UsD 12, BT6, T24 LE/DT/ 2020 State Street 225, B5L boot
EE Z0Z, T4T, T2E UED JLE, P08, 1T DE/DE/2020  Citibank 285, TR 0.0l
EIR ZRE, T4T, T25 UED 3LE, 9T, TH2 0S/0B 2020 Goldeoan Sachs 182, 174 0oL
ER 2, 964, 502 UED 3, 346, B34 DS/DB/2020  State Strest 1, DES -
= L%, 030 UED 23, 182 LE/DT/2020  State Strest 228 —
GEF 4, 418, D48 Us=D 3, 428, 138 DE/DB/Z0Z0  Goldoan Sachs B 34T =
JFT g, 293, T14 D 80, TaT DE/DT/EZ020  BP Paribtas i) -
TFY 14, 300, O0L UsD L3L, Bl LE/DT/ 2020 Goldman Sachs §E4 -
IFY 7, COD, 003 UED 246, 271 DESDT/2020  Toresto-Dominicn Bk £, B0 -
TFY SB1, 174, 00O IE:N] &, 21L, 250 DE/DB/2020  Merrill Lynch L, &Th -
S are, 505 =D I56, OBE CESDT/2020 BV Paribaz 4. 108 =
5 71,306 k] 50, 458 CE/DT/2020  Goldman Sachs B13 -
B 3%, 929 UsD 28, 237 CE/DT/2020  HERC B2 -
b 10, 413, 362 UED T, 377, 797 PE/DT/E020  MWerrill Lynch BO, TRO -
SED 11, 385, 824 UsD B, 153, oB8 0S/DB/2020  Coldean Sachs 5. LBS —
U= 1BE, 912 AUD =39, 187 LE/DT/2020 Barclayz 2. ElL -
=D L4, 426 AlD 20, BLB DE/DT/2020  Citibank 2B4 -
usD W1, TEE AD 452, 145 CE/DT/2020  HEBC 3,568 —
u=n BLE, 240 AlD 1, LT3, 543 DE/DT/2020  MWerrill Lynch 12, 113 -
USD Lk, 28 Al 15, BL% LESDT/2020  RBC 1B9 —
u=n 3, 171, 43 EUR I, BIB, %53 0L/DT/E020 AW Faribas 21T -
=D B, 457, 638 EIR 5, T8, 031 DESDT/2020 Citibank 5%, 345 -
] 3, BGR, TT3 ElR 3, 447, 465 LE/DT/ 2020 Goldman Sachs 34,375 -
usD 219, 495, BEZ ElR 195, TEG, 535 CE/DT/2020  Merrill Lynch 45, 75T -
=D Z, 58T, T4 EIR 2, B56, 242 DE/DT/2020  State Strest I, 219 -
usn LT, 03l GEF 13, 412 LE/DT/2020  Barclays 53l -
U= 15, 4 GEP 11, 83 PE/DT/2020 B Paritas £l4 -
UsD 58,9712 GEP &7, 407 CE/DT/2020  Merrill Lynch B4 -
U= 248, ed JFY 26, B0, DOZ PE/DT/E020  Goldwan Sachs 1, %08 -
=D 28, 482 JFE 3 038, 1TD LESDT/2020  Merrill Lynch 2BT -
U= 88, B30 =6 L34, 591 C1/0T/2020  HEBC 145 -
=D 21, BE9 34D 30, 444 CE/DT/2020 BWP Paribaz B4 -
=D 245, LTS 4D 4L, 380 CB/DT/2020  Goldman Sachs BES -
u=n 41,672 6D 57, BGE DESDR/IOZ0D  HERC 225 -

EESVENFERNESH - BE 11,272 20 025
L1 26, 303 UED 1B, 122 DESDT/2020  Barclays (54 -
AU 37,510 UED 26, DEe LE/DT/2020 B Paribaz (2 —
D L1, P4 D B, 267 DE/DT/EZ020  Goldman Sachs (43) -
AT 4, LE4 ED 2, B3 DESDT/2020 State Strest (] -
i) B, 045 uso 5,57 05/DB/2020  Merrill Lynch (53] -

73/105



EDINETO OO
OooooooooooooooooooonOn(eos264)
OJoooooooooooooooogooo
JPMaorgan Funds - US Aggregate Bond Fund

EE Al RS R E)

202046 B 20H Byt

% 3 AF @R

AT — FEMAD WEEIZ
A Rz A FORER e =T 1 — {3 FAL) S HEE (%)

ER 11, BOS, 488 K] L3, 359, 338 CB/DT/2020  Barclays (128, 109) —
HE 1,518 Tk 1,491 BE/DT/2020 BN Paribas (7 -
ER 5, ZLE, 9B =0 5, BEG, H4 DE/DT/E0Z0  Citibank (21, 443 -
ER L, BET, 474 =D 2, 110, 308 CE/DT/2020  Goldman Sachs {14, 742) -
ER 30, 298 uUsh 3B, B3] CE/DT/2020  HEBC {BOT) =
ER B, D98, 354 L] &, 15, 507 DE/DT/2020  MWerrill Lynch (T8, 813 -
ER 2,239 UED Z, 522 CB/DT/2020  Standard Chartered (i =
ER , BB2, 730 =D 1, B0, 970 DE/DT/2020  TomekoDeminion Bl (22, 508) -
R z, BB, 953 usD 3, LT3, 445 0S/DB/2020 B Paribes {150 -
HE L5, 304, B1B usn 220, 241, 725 0E/DE/2020  Merr(ll Lynch {42, 554) -
R L, B38, TEL =D 1, B39, 532 DS/DE/2020  Standard Chartsred 1,278 -
ER 2, 238 498 s 2, 52E, B83 DS/DESA020 State Street (LT, 914) =
GEF 18, BS0 UsD 23, 5T% CE/DT/2020  Barclays {3e|) -
aEF 4, &41, 306 =D 5, 486, 144 DE/DT/2020  BWF Paribez (1,478) —
GER L0, 965 UsD 13, BTE DE/DT/2020  REC {383 -
GEF 7,609 =D 9, 487 DE/DB/E0Z0  Merrill Lynch (123 -
iy 7, B52, 636 uen L, 3% DB/DT 2020 Barelays {248 -
TFY B, 395, TBL s 7B, 203 PE/DT/Z0Z0  EWP Faribas (230 -
IFY 1, 133, B44, 620 =D LD, 581, 228 DE/DT/2020  HEEC {51, 728 -
JFY 27, $00, 000 ] 259, 956 CE/DT/2020  Merrill Lynch (B4T) -
IFY L, 960, 996 LI 18, 325 0S/0B/2020  Merrill Lynch (108 -
TPy 8, 500, 00G =D 1%, 320 05/DB/2020  TometrDminios Bad 348 =
e 43, 023 =D 35, 264 DE/DT/2020  Barclars (151 -
56D 75, 538 ] 54, 157 DB/DT/2020 B Paribes {157 -
500 58, 9 usn 28, 163 DE/DT/2020  Citibank (23%) -
55D BEE, 505 =D G2, 13 DE/DT/2020  Goldman Sachs (353) -
560 58, BRS usn 40, 550 DE/DT/2020  HEBC (208 =
2l 20, L12 =D la 41T CE/DT/ 2020 State Strest (12) =
56D 1,712 =0 1,231 05/0B/2020  BWF Paribes (&) —
L2 E] 154, 351 e 56, B4l O5/DBS2020 HERC 150 -
=50 19, 6Bl =D 14, 124 DS/DB/E0Z0  Merrill Lynch (42) -
{IE] 0%, 481 AT 470, Da0 CB/DT/2020  BNF Paribaz {13, 351) -
=D 5, 320, 495 Alm 4, B5E, 146 DE/DT/E0E0  Citibank {12,521 -
1] 153, 656 Bl 223, BGT DE/DT/2020  State Street (23] -
s 316, TOS, T27 ElR 2B2, T4V, T2 CE/DT/2020 Cltibank (237, 178) {001
=D 316, TES, F1L EIR 282, T47, T25 DE/DT/2020  Goldman Sachs (172,980 {0.01)
UED 24, BLB EIR 2L, 5| 0B/DT/2020  Merrill Lynch (3 —
il 5, 134, DEB EIR 2, BSl, 088 DE/DT/2020  Standard Charterad (61, B2T) -
=D 5, 427, 146 GEP £, 418, (48 OB/DT/2020  Goldman Sachs {8, 268 -
UED 35, B39 TP 3, B0, 310 DE/DT/2020  BNF Paribaz (BB -
UsD B30, G0G JFY GE, 700, 962 DE/DT/2020  Goldman Sachs (7, 424) -
D 8, 20%, 251 IFt 561, LT4, 000 DE/DT/2020  Merrill Lynch {2372 -
usD B, 260, TB9 =60 11, 541, 1534 CEADT/2020 Goldoan Sachs {5, 4BT) —

EELBEYETEEESH - A iG] 1}21_5 {0 0F)

EELBEYEREIINALE - BE . 365270 023

74/105



JPM US Aggregate Bond X (mth) — JPY
FLALEH BRI ATER 238 FIE)
202046 B 308 Mt

0.10%6

() TERIERAEL. AR BRACE HEFr FOREROE RS AT EEETRLLOTT .
i o SR B, SRR B, fOERMSEERTEYET,

SRR B L R RS RO T EYET, BARECHLT S-S A Dl R A v A,

(H) A0Sy o RN A TR T AL 0, TER(ERAE ERFLTVEY,

EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

2021

750,122,113

2,339,312

747,782,801

698,450,465

1.0706
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2,060,644 ,861
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2020 12
71 806,574
63 4,847,622
134 5,654,196
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30 31

2020 31 2021 31
15,043,754 18,142,958
22,555 21,674
37,718 8,485
1,716,518 2,100,011
1,488,866 2,599,647
2,800,000 1,700,000
965 4,938
21,110,379 24,577,716
22,517 21,892
7,082 12,845
15,435 9,046
60,000 60,000
96,312 192,744
97,415 83,967
111,558 150,945
393,031
10,438 8,754
375,723 889,443
391,159 898,490
21,501,539 25,476,207
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126,790 152,810
1,356,914 1,657,429
819,678 969,445
537,235 687,983
453,324 513,505
393,642 1,604,718
566,403 852,844
46,164 66,485
2,943,239 4,847,794
248,016 230,152
319,062 468,136
122,076 132,202
34,159
723,315 830,491
3,666,554 5,678,285
2,218,000 2,218,000
1,000,000 1,000,000
1,000,000 1,000,000
33,676 33,676
14,583,253 16,546,042
14,616,930 16,579,718
17,834,930 19,797,718
54 202
54 202
17,834,985 19,797,921

21,501,539 25,476,207
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11,978,587 11,210,022
6,385,101 9,990,252
1,979,026 1,781,474
103,415 93,012
20,446,131 23,074,762
6,356,526 5,711,697
142,371 92,591
1,647,780 1,989,635
1,353,529 1,704,125
276,173 267,484
18,077 18,025
273,937 279,663
207,406 202,218
11,047 12,892
161,123 147,956
32,570 41,369
2,664
8,628,022 8,275,806
4,697,592 5,189,294
271,615 282,890
3,032,042 2,896,911
762,778 867,658
556,677 1,070,437
74,478 71,396
359,980 376,875
22,481 12,096
16,498 16,761
142,717 687
125,827 171,713
1,136,155 1,071,717
215,714 195,441
93,567 215,744
25,049 19,208
210,452 246,791
1,946,956 2,096,413
7,082 6,092
84,678 70,894
9,084,753 9,689,732

2,733,355 5,109,223
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30 31
2019 2020
2020 31 2021 31

421,000 352,360
536 268
12,991 8,463
27,896
21,032 326
455,561 389,316

0

12,975

11,795
2,756
24,771 2,756
3,164,145 5,495,782
3,164,145 5,495,782
914,672 1,960,274
34,159 427,280
948,831 1,532,993
2,215,313 3,962,788
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2,218,000 1,000,000/ 1,000,000 33,676| 15,367,939 15,401,616| 18,619,616
3,000,000 3,000,000( 3,000,000
2,215,313 2,215,313| 2,215,313
784,686 784,686 784,686
2,218,000 1,000,000/ 1,000,000 33,676| 14,583,253 14,616,930 17,834,930

2 2| 18,619,613

3,000,000

2,215,313

57 57 57

« )
57 57 784,628
54 54| 17,834,985
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2,218,000 1,000,000| 1,000,000 33,676| 14,583,253 14,616,930 17,834,930
2,000,000 2,000,000 2,000,000
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2020 31 2021 31
1,739,834 1,604,595
8,699 8,023
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169,080 173,332
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11,978,587 6,385,101 1,979,026 103,415 20,446,131
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JPMorgan Asset Management (UK) Limited 2,448,851

JPMorgan Asset Management (Asia Pacific)

Limited 2,738,452
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