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2023

2023 12 31
2024
2024
2023
2023
)
740,529 100.10
( ) 772 0.10
( ) 739,757 100.00

9/123



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

2023
()
9,899 0.13
7,349,362 99.44
( ) 31,770 0.43
) 7,391,031 100.00
2023
) O ) QO )
788,468 0.9307 733,828/ 0.9392 740,529(100.10
2023
) ) O O 1o
[JPM INCOME FUND X(MTH) JPY HD 851.409| 8,889.79 7,568,851 8,632 7,349,362 99.44
9,953 0.9941]] 9,894 0.9946 9,899 0.13
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100.10

2023
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2023
(2021 12 ) 1 1 1.0336 1.0336
(2021 ) 1 1 1.0541 1.0551
(2022 11 ) 1 1 1.0375 1.0385
(2022 11 ) 1 1 0.9468 0.9478
(2023 10 ) 1 1 0.9275 0.9285
(2023 10 ) 1 1 0.8792 0.8802

2022 1 0.9516
2022 1 0.9121
2022 10 1 0.9100
2022 11 1 0.9201
2022 12 1 0.9146
2023 1 0.9316
2023 1 0.9072
2023 1 0.9055
2023 1 0.9099
2023 1 0.8903
2023 1 0.8879
2023 0.738435 0.8851
2023 0.739757 0.8866
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1,535,974

994

1,534,980

574,200

606,587

1,502,593

100,578

154,114

1,449,057

80,648

113,122

1,416,583

359,661

223,647

1,552,597

688,928

414,228

1,827,297
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(2023 10 ) (2023 10 )
1,442,884 1,609,684
49,769 49,753
1,492,653 1,659,437
1,492,653 1,659,437
1,552 1,827
49,769 49,753
37 38
1,088 1,187
114 117
52,560 52,922
52,560 52,922
1,552,597 1,827,297
112,504 220,782
75,876 50,982
1,440,003 1,606,515
1,440,093 1,606,515
1,492,653 1,659,437
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2022 12 ( 2023 11
2023 10 ) 2023 10 )
11,862 65,128
11,862 65,128
209 211
5,998 6,389
621 635
6,828 7,235
18,690 72,363
18,690 72,363
18,690 72,363
630 2,259
75,327 112,504
17,619 38,041
17,619 38,041
27,727 66,090
27,727 66,090
9,009 10,125
112,504 220,782
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2023 30
2023 10 2023
2023 10
(2023 10 ) (2023 10 )

(2023 10 ) (2023 10 )

1,416,583 1,552,597

359,661 688,928

223,647 414,228

112,504 220,782

1,552,597 1,827,297

0.9275 0.8792
) 9,275 ) (8,792 )
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( 2022 12 ( 2023 11
2023 10 ) 2023 10 )
(2022 12 ( 2023 11
2022 ) 2023 )
6,065 305
34,465 63,687
78,973 75,859
119,503 139,851
1,425,660 1,621,211
838.22 862.63
10.00 10.00
1,425 1,621
(2022 10 ( 2023 10
2022 ) 2023 )
3,115 37
39,926 65,802
83,613 69,533
126,654 135,372
1,489,782 1,586,610
850.15 853.21
10.00 10.00
1,489 1,586
( 2022 10 ( 2023 10
2022 10 11 ) 2023 10 )
2,203 903
44,203 68,939
82,175 64,593
128,581 134,435
1,502,713 1,583,045
855.65 849.21
10.00 10.00
1,502 1,583
( 2022 10 12 ( 2023 11
2022 11 ) 2023 )
2,207
48,399 82,088
79,767 61,679
130,373 143,767
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1,514,191
861.00
10.00
1,514
2022 11 10
2022 12

2,597

52,647
77,449
132,693
1,527,530
868.67
10.00
1,527

2022 12 10

2023 10
1,712

57,709
75,716
135,137
1,552,597
870.39
10.00
1,552
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)

)

1,711,939
839.79
10.00
1,711
2023 10
2023

91,222
57,985
149,207
1,797,428
830.11
10.00
1,797
2023 10
2023 10

97,073
52,809
149,882
1,827,297
820.23
10.00
1,827

)

20/123



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

¢y
)

(2023 10 ) (2023 10 )

@ €))

@ [©))

21/123



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

(2023 10 ) (2023 10 )
5,650 19,718
5,650 19,718
2023 12
2023 11
2023 10
1,729,542 1,609,684

1,729,542 1,609,684
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(2023 10 ) | (2023 10 )
236,621 242,724
9,894 9,910
8,943,500 8,975,371
100,000
14,229 1,047
9,304,244 9,229,052
9,304,244 9,229,052
70,000
99,362 124,719
23,140 12,275
122,502 206,994
122,502 206,994
9,460,207 9,694,327
278,465 672,269
9,181,742 9,022,058
9,181,742 9,022,058
9,304,244 9,229,052

10
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(2023 10 ) | (2023 10 )
9,192,600 9,460,207
1,397,854 2,267,918
1,130,247 2,033,798
7,973,617 7,964,785
1,486,590 1,729,542
9,460,207 9,694,327

278,465 672,269
9,460,207 9,694,327
0.9706 0.9307
) (9,706 ) (9,307 )

@
&)
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(2023 10 ) (2023 10 )
€)) €Y
@ @
(2023 10 ) (2023 10 )
60 16
1,056,133 373,724
1,056,193 373,708
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2023 10

9,953 9,910

1 9,953 9,910

0.1% 0.1%

9,910

JPM INCOME FUND X(MTH) JPY HD 1,049.751 8,975,371

1 1,049.751 8,975,371

99.5% 99.9%

8,975,371

8,985,281
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10 11
(2022 14 ) | (2023 16 )
6,226,798 6,184,361
6,226,798 6,184,361
6,226,798 6,184,361
710 714
2,480 2,510
612 616
3,802 3,840
3,802 3,840
6,223,017 6,223,017
21 42,496
109,324 112,806
6,222,996 6,180,521
6,222,996 6,180,521
6,226,798 6,184,361
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10 11
(2021 15 (2022 15
2022 14 ) 2023 16
14,100 34,901
14,100 34,901
1,408 1,410
4,917 4,950
1,212 1,214
7,537 7,574
21,637 42,475
21,637 42,475
21,637 42,475
21,545 21
71
71
21 42,496
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2023 14 2023 15 29
11 2023 16
10 11
(2022 14 ) (2023 16 )
11 2023 16
30 2019
19
10 11
(2022 14 ) (2023 16 )
6,203,087 6,223,017
19,930
21 42,496
6,223,017 6,223,017
1.0000 0.9932
( ) (10,000 ) (9,932 )
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10 11
2021 15 2022 15
2022 14 ) 2023 16 )
0.049
3,018 3,482
205,138 205,138
106,306 109,324
314,462 317,944
6,223,017 6,223,017
505.32 510.91
1,212 1,214

@
@
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10 11
(2022 14 ) (2023 16 )
(€H) (€H)
) )
10 11
(2022 14 ) (2023 16 )

14,099 34,896
14,099 34,896

32/123



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

2023 16

6,121,918 6,184,361

6,121,918 6,184,361
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(2022 14 ) | (2023 16 )
2,802,474 2,802,595
3,421,387 3,378,928

2,975 3,031
6,226,836 6,184,554
6,226,836 6,184,554
6,129,342 6,121,918

97,494 62,636
6,226,836 6,184,554
6,226,836 6,184,554
6,226,836 6,184,554
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®

(2022 14 ) (2023 16 )

2023 16

30 2019
19
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(2022 14 )y | (2023 16 )
6,116,679 6,129,342
19,640
6,977 7,424
6,129,342 6,121,918
6,129,342 6,121,918
6,129,342 6,121,918
1.0159 1.0102
) (10,159 ) (10,102 )

€y
¢)
®
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(2022 14 ) (2023 16 )
@ @
@ @
(2022 14 ) (2023 16 )
21,528 42,459
21,528 42,459
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2023 16

1,800,000 1,802,106

850,000 857,939

400,000 392,712

150,000 167,824

50,000 54,876

100,000 103,471

6 3,350,000 3,378,928
54.6% 100.0%
3,378,928

3,378,928

38/123



EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

JPM INCOME FUND X(MTH) JPY HD
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oot Aot Beceivailes S L UOE T EESS
Trut, Serig A0 ¥, MMGES  USD 4, TB5, [0 BIROE DD e e e g2 SR &
billle i3
WFES Comercial Martgge Trust, gﬁ-’f e
PR, Series 336020 B 40T USD 1, 00, ooo ] Lm .
150051 ?"ﬁ;:‘;;:;; SRl e 458, 005 anmy i
W Cormsrcial Mortgape Tmust, E'u.';mhh o e 5§ Serins |
A, Serier M0 T 39 USD @5, Loh 6, 082 L T sEa W’m; UED 64,462 375, 500 [N L]
15,005/ 2045 '
WFRE3 Commeriial Martgape Trust, sl [ 515_ il
P, Series MO 00 OLMIE USD 1, 510, B0 LeLIm o an
13/ 25¢
I Gl rtggs T, BSC Co. 6.6296 OLTUS/MI3E"  USD 3,105,060 T
B SeicdZ U, KLU USD LLESDN ORI 0. g;ﬂ-ﬁ ﬁ;ﬁfilru“ﬁ;i‘:g_ gﬁ E-Efg- ﬁg g m
(T : h :
s Intelzat fadhgon Haldings 3 5 5§
m&gm o (e, 588 LUS,U0 LHLSD 003 gy B e USD 15,605, 0D LEL WM
i Intalsat Jackson faldings 54 8 5%
m:':g];mmtm.. LR A 1, 512, 00 LB 0L e 6 UED 6,078, 00D A LW
htelsst Jagzon Holdisgs 54 9150
:;;;;“"" o, WORETEpen im0 DEBAIE DD g 8 1zD 314,000 moam
LendlingCleb laan Certificte 1zams
m;;;inm Cop., BB o0 1, 95, DA0 LWLAE 0 g vmr sy U0 Lam, 000 LuMbae  am
i Leoimg o Livan Certafieste Izmmer
;.-'[EI";J I::Ihlusl.l.t. WAL e mnm WIS LU g el 05,00 LIWER LW
; LeadingCleb Laan Certal Lt e 1znmer
rh:::limn WL, [HAS.% e 3, W5, DI LBLIT 0N py [T 08 NI [IED L0, 00D 230,040 M2
Fymn Lag Vegas LIC, 1444 5 5% LendingCleb lozn Cortifimts Iznur 0. 000 " .
LA TS =D 4 T2, [0 3, EL 0T 0.0 Trazt 'CEIT . J60A0S LSS uzD L0, 0o 3,00, 360 1
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LenafingC b Loan Certif Deate [pue oF=F
S 100, oo LN L RS
LenafirgChib Losn Certif icate Lz Weg Fozearch Ltd. 24/06/2027  USD 183 EZS  am
T T, WO Swper U 100, 000 40BN LM — T
LinfirgTlub Loan Certifimats lraum -
Tngr T, M4 08 BT =D B, B3 1,524, 3T [N} iU
LinfigClub Loan CoriF sty [rmum Fdstrsan Boldings, e, JURASET  USD B L7 LM
Tngt T 44 B e U0 100, 00 LELIm 0 — N
LenafingClub Laan Certif e [ rb-RPl WX 13 T joom b
Pl . LED 100, oo LRI 00 —td BT
e e ORI IS £ & CERER T
11§ vete e = RIS
Tt CET WO S0 0 100, 00l nmeEn  nny  EESSH _
LandirgChib Loan Gertif it [saum TS = U el =
Tngt ‘G 44 6 e U0 10, Bod 5B 6T e mﬁﬁﬁ;ﬂi - {:r?r’s kRO R A TR
— BB BT o e
Eisest ATB5E 03 g tlolal High Vield find Fird
« W Clokel Bigh Yisld Bod X uth = UZD 956,010 B0,TOR 1L ML
i iE mwt
FAUH gz 15 High Yild Pl oed
GulFport Energy Copp. LI UED 260 LESE 1M 002 Rpd - PRIGHeh Tl Pl Bod 3 TIED 15, 26 LIBETS LW
1,5 18 T w-mmt
Sl LSEIH 08 Phosen I Ligridity LMY Fied -
T PELigid UM st} O 4,472, 90 44T2IF LM
i R a4 (i
At iy Lasf Ao BE R — L - ICITSS# A7 30H 44 G E
Ttz Jadem foldings ¥ Bights™  USD =, m LN g eSS entaT y bR RO R A b BT 030 444 [ EH
htelst Jadsm Hllinge M Bights  UED =, M o pEeEErRe WG R HE
Intelzat 34" UED 213, 561 RSN 00 e LT Em
a6 0 rmmoEss (M B4 101,00 @08
0 060 416 271 16 G
AW HEE E A R ]
Claires Heldings" (i} 5 1,5 o ,
T Holding LG Preference”  USD 1,457 1w o T AERRLOIFLE
L Tor o+ HmESE R O Tio s Y0 EEE T Hfsh T
s hosdl ko § ROERIHTCRETRTTY.
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20224F6H 30H R
TEASE
= g FE AR AL
i il AR REF (3 L) GREL)  AHEEAL
TATR M, 5. 00% LS/0T/204% IS0 30, 000, 000 315, BT4, 014 1, 509, 425 5LT
FATE o, 4. D0%  L5/0T/2082 i) B30, 000, 000 B24, BSE, 642 {5, 078, 952) B 2T
TANE N, 4 B0 L5/0T2060 s B35, 10O, 00D B45, 14T, 255 1, BEE, FFE B, 47T
TATE G, 5. B0%, LG/0R/2062 s 79, 00, DDD 10, T3%. B9S BZE, 91E 1. 02
ToARIN WS Tt 1 887 617_o06 {5, 0hd,_e 1) .
TANH MBS, 2. 50% 25/07/2052 =D {5, BED, D00 (5, 236, 231) 10T, 382 (0. 05)
FATE MBS, 5. 00% 25/07/2082 i) (154, 430, 000 {157, 141, 555) (815, BSL) (L.58)
T AT MBS, 5. 00% 25/08/2052 s (154, 570, GO0 {156, B3T, 21T) (B85, BT4) {L.5T)
TEASIH STl e it T310 215 o0 A7 E% I:E ;Ei
TEASE R e TR ] 6, A7 1 1h /3
EELEZVNHREE
HArgieg— A WA o f
Hmifig _fri-] Fril iy Frae 1 =]=] =54 {8 FJL) Gl & T %)
AT 1, 370, BOE TED B3, 14 D5/DT/E022  RBC 3, IR -
AL 220y 112, 07TL =D LSL, BTT, 247 03082022 BNP Paribaz ZB3, 930 Lol
TAD 4, 4BL D 3,441 D3/0OB/2022  ENP Faribaz 1% -
{HF 2T, L26 e 2B, 264 DE/0T/2022 Barclays LZ& -
THF E, 565, T3 =] T, 302, 4D D5/DT/E022  ENP Faribaz B, 994 -
{HF T4, 006 rsm 7,326 0S/0T/2022  Golduwan Sachs L3k -
HF 38, B11 =0 3B, 26% beMOT/E022  RBC 4% -
{HF E, 844, 386 lEY T, 163, T28 03/0B/2022  Barclays 13, LO2 —
THF 20, BEB L= 21,852 03/0B/2022  Citibank 51 -
1MH L, T43, 34 lEY 2oe, DLE DE/OT/2022  ENP Faribaz I, 308 -
MK 50, 535 UsD T, 518 BEOT/Z022  Merrill Lynch 30 -
{H 172, 078 lEY 25, 560 0S/0T/2022 REBC L35 —
{MH 3, BBOD, 4T3 ] 545, 228 bS/OT/ 2022  State Street 4, 386 -
Eriil) 33T, TH, 213 lEY 50, 393, 880 030872022 HEBC LB, 22T -
HIE 1, B8 D 1, TE1 DESOT/2022  RBC i -
EP 239, 459 L= o8B, 3T DE/OT/E0EE  REC 2, 799 -
{EF 151, 056 WD 183, 501 DESOT 2022 Stesdard Chartersd 231 -
‘HF BE, 559, 43% TED LDG, B3], 566 03/0B/2022  Barclays 2680, PE3 LERLUE
P 1,238 s L, S00 03/0B/2022  State Street B -
JFF B, 533, 159, 195 TED B2, T20, 969 03/DB/2022  Barclays 186, 153 -
UsD 3, 633, T36 RUD 5, L6T, (46 bS/0T/2022  Barclays BT, 270 -
=1 T18, 184 AT 1, G2, 804 DE/OT/Z022  BNP Paribas B, OS50 -
l=1] GBS, BTS AD 526, 385 0S/0T/2022  Citibank 30, 2oe —
=] 1, 54T, 530 o 2, 234, 414 DE/DT/2022  Goldoan Sachs 5, 264 -
D BL3, 530 AT B4, 307 DE/OT/2022  Merrill Lynch 23, 503 -
UsD EL9, 114 AT BTZ, 278 BS/OT/2002  REC 17, 03 -
TED 205, 238 AUl 283, TLD 0E/0T/2022  Stendard Chartared 5,412 —
UsD 468, LTD AlD ESB, B35 bS/OT 2022  State Strest 11, 51T -
D TBL, TBL AT L, 130, 250 03082022 HSBC L, 458 -
=1 175, L4d AT 252, 100 03/0B/2022  Stasdurd Chartered 1, 099 -
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=D 20, 443 AlD 29, 535 03/DB/Z02E  State Strest 53 -
usn 2,235 CRD 2, B2k ps/oT 2022 Cltibank 42 -
] 4, 34l CAD 5, 5TE LE/DT/E2022  Merrill Lynch 17 -
UsD 18, 472 CAD 23, 334 LE/DT/ /2022 RBC T3 -
= 21, 362 CHH 42, BS3 CE/DT/E022  Barclars ) -
UsD 222, B4 CHH 1, 452, 157 LE/DT/2022  Goldsan Sachs B& -
UsD S48, BTL CHH 3, B3T, 163 LS/DT 2022 HEBC 2,248 -
=D 2, 3BT CHH 15, T4R DESDT/2022  EREC 3 -
s 27, 280 CHH LBZ, 27T L3/0B2022 HEBRC 83 —
s 17, 51, 62 ElR 1§, 538, B4 E/DT/022  Barclays 20, 942 -
UsD 2, BE3, TS EIR 2, 543, 2T1 LE/DT/2022  BVP Paribaz 3. BEQ —
u=n B, 2B0, 558 ElR 5, BT0, 430 pS/0T/2022  Citibank LG5, DEZ =
U= B, 247, SE4 EIR T, B9, 408 DE/DT/E022  RBC Z2% 743 -
UsD 15, 36T, 352 ElR L4, 551, BTE LEADT/2022  Standard Chartered LBT. 2B6 -
=D 38, 227, 610 EIR 6, 074, BLL DE/DT/2022  State Strest 647, 414 B0l
=D 5, 141, 913 ElR 4, 921, ¥R 03/DB/2022  Barclays £, 343 -
usn 2, BED, OBOD EUR 2, T35, 24T 03/0B/2022  HEBC 253, D16 -
=D e, 312 ElR %2, BOB 03/0B/2022  Merrill Lynch 1,500 -
=D L, 323, BT EIR 1, 252, 408 DE/0B2022  Standard Chartered e, &7 -
= 4, BLB, GTT EUR &, D0E, B0 PIDB/I0ZE  State Street 35, 714 -
UsD 526, 05T GEF 427, 385 LE/DT/2022 B Paribaz . 3ED -
s L, 765, 279 GEP 1, 439, 0&7 LS/DT 2022 Citibank L5, 34T -
=D 5BE, GEG GEF 4E7, 2BE DESDT/2022  HERC LB, 448 -
U= T9T, B3T GEP B39, 218 Ls/DT/2022  EBC 20, 552 —
u=D B ZIE GEP 6, B30 DS/DT/2022  Etate Strest B, =
UsD 277,010 GEP 227, 21T 03/DR/2022  Barclays 570 —
u=n 125, 508 GEF LCZ, D24 D3/DB/20Z22  Merrill Lynch 1. 3E3 -
U= S48, 532 GEP 449, 392 LASDRSE022  Standard Chartszed 1l TBG -
UsD BOT, 313 JFE 108, 534, BSE 0S/0T/2022  Goldean Sachs B.B22 -
= 58T, GE4 JFY TE, 688, 101 DE/DT/2022  HERC % 238 -
=D M3, BEZ JFY 44, 991, 125 LE/DT/2022  Merrill Lynch L2, TER -
usn l, CT%, B4B JFY 143, T35, BO% bs/0T/ 2022 EBC 21, 940 -
L[] 174, LBG JFY T3, 5B, 460 [3/DB/Z02Z  State Street BT -
UsD 30, 282 340 42, DOD LL/0T/ /2022 B Paribaz 106 -
= 3, F3L, 999 S 4, B37, 44 LE/DT/E2022  Citibank 3 443 -
UsD B, B2%, TE6 240 &, 481, 561 LE/DT/2022  Coldsan Sachs 22,215 —
Usm 10, 864, S84 56D L5, D48, 433 L5/DT 2022 HEBC GO, 138 -
=D 226, 350 60 314, BT DE/DT/2022  Merrill Lynch B -
U= 4, 568 GEER 560 B, 314, E82 Ls/0T/2022  EBC 34, 852 —
u=n l, 432, 679 EGD 1, 3BT, 919 LS/0T/2022  Standard Chartersd 5,400 =
UED L, T24, G54 340 2, 369, 205 03/DR2022  Barclays 2, o2 —
u=n 165, GEE = 230, 672 CI/DR/20ZE  HEBC 113 -
=D FGE, 449 460 1, B4, BLL DA/DR/I02E  State Strest 470 -

EESWBEHFEREA ST 2 T16 815 .03
KD 2§, 535 UED 20, 437 LLADT/2022  State Strest [N -
L1l 24, THE, LOT UED 161, BOG, 444 0S/DT/2022 B Paribaz (B, 651, 429) (07
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AT L. 585, 133 TN 1, 136, 051 05/0T/2022  HEBC (5%, 159) -
i 512, 417 =D 368, 005 DE/DT/2022  MWerrill Lynch (14,318 -
AT L, 283, 578 ueDn BEE, 5LT DE/DT 2022 REC {23, 256) -
] Z, TIE, 345 i) 1, 358, 7% DE/DT/2022  Standard Chartsesd (81, 342) -
fi] BT, LBS usD 485, BLB 03/0B/2022  HEBC {2, 556) -
Fi] B&R, Z1T =0 454, 521 0IOB/Z0Z2  State Strest (500 -
CAD B, 146 sn B, 416 0S/DT/2022  BWP Paribaz (68 -
CAD L, 536, 0BG k] 1, 213, 565 DS/0T/2022  MWerrill Lynch (22, 157) -
CAD 22,537 wED 17, EGL Ls5/DT/2028  EBC {1BL) —
Can L, 455, L32 UsD 1, LB, 21T 03/DB/2022  BYP Paribaz {3,536 -
CAD 4, GET =D 3, BLE 0I0B/2022  FEC (B -
o8 537, TOB, 564 usD 50, BOL, 298 05/DT/2022 B Paribaz (172, 8T8 -
o 11, D, GA k] 1, BBL, 194 DE/DT/2022  HSEC (B, 4BL) -
o8 2, BL3, 243 Usn 300, B35 05/0B/2028  HEBC 328 -
ER L, T35, 439 =0 1, B4, 161 0L/DT/2022  State Strest (LB, £06) -
ER 1,902 ] 2, 045 LE/DT/2022  Barclays {Ed) —
ER 1, LiL, 482, 035 =0 L, 1E3, 95, 515 05/0T/2022 B Paribes (36, 428, 521) {0,37)
ER LD, 402 wED 11,065 BS/DT/2022  Citibank Lkl —
ER 2, 471, 019 =D 2, 47, 550 05/0T/2022  HEEC (T3 419 -
EE L4, D06 =D 14, EB% 05/DT/2022  Werrcill Lynch (58] -
R 4, 115, 052 =D £, 401, 476 05/07/2022  FEC (114, B40) -
ER B, 530, &3 k] %, L0G, 453 DE/DT/2022  Standard Chartsesd (220, 4000) -
ER 8, 537, 650 wED 1o, 652, 218 DE/DT/M022 State Street (299, BLT) —
ER 1, 039, 75T, 792 =0 L, 0BT, BS3, BGR 03/0B/2022  BWF Paribes (2, 549, 520 {0, 08)
ER B, 299, 850 UsD E, BT, 545 C3/DB/2022  HERC (94, BRG] .
ElR T, 344 ] 8,327 03/0B/2022  REC (361 —
GEF 449, 352 wED S4B, 225 0LADT/2022  Standard Charterad {1, 773) -
aEF 87, (78, 218 =D 10, B4, 342 05/07/2022  Barclays {3, 717, BB {0, 04)
GEF 36, 52l =D 473, 098 05/0T/2022 BW Paribas {15, 252) =
bz 137, 130 ] L7L, 276 0S/DT/2022  HSBC {e.50m) —
GEFP 45, 537 UsD 57, 113 D5/DT/2022  MWerrill Lynch {1, T4 -
aEF L, 283, 522 s 1, 620, 05T (S/0T/2022  REC {55, 304 -
GEF 250, B39 =D 318, B51 DEDT/E022  Standard Charterad {10, B33 -
GEF 20, TDE wED B4l 0G9 03/DBS2022  HERC (T, 52T) -
aEF T8, 218 =D 55, D21 03/DB/2022  State Street (BEg) -
JFY B, TR, 33T, DR Usn BB, B53, 550 05/0T/2022  Barclars {4, 210, BED) {0, 0d)
TPY T8, 460, (47 LIE:1] 24, B4 DS/DT/2022  BOF Paribes {40, 185 —
IFY 13, BT, 552 =D LGT, 565 05/DT/2022  HEBC {E, B4l -
TFY 31, 54%, 243 ] 240, 430 BE/0T/2022  Standard Chartered (1T, 264) -
TFY 26, 172, 437 =D 194, 488 PI0B/I022  Goldman Sachs 1,543 -
Ty 27, £2%, 220 ] 206, 138 03/0B/2022  HEBC {1, 480) -
e 4, 23, 030 =D 3, 5%, 71 US/DT/2022  BW Paritas {58, 350) -
SO0 4, 822, LBG UsD 3, 517, 248 0S/DT/2022  Citibank {55, D3L) -
el 538, 175, 553 =D 190, TRY, 506 DE/DT/2022  Goldman Sachs (B, 546, 349) {0, 07)
S0 2, 572, 317 usn 1, BES, 237 DS/DT/2022  MEBC {22,375 -
55D L, 442, 204 ] 1, 052, LeT 0S/07/2022  Merrill Lynch (1B, B18) -
=D 4%, 211 s BT, TT4 05/0T/E0ZE  REC {8, DED) -
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soD L, B42, 565 UsD 1, L85, (81 03/DB/2022  BYP Paribaz B, T4E) -
e 1L, TOD, 453 =0 36T, BYL, BLF 0IOB/2022  Goldman Sachs (49F, B8T) (0oL
't ] L, 508, T20 usn 1, OB, TLE 03/0B/2022  HEBC {3, 832) -
e 194,574 =D L0, 209 03/DE/2022  MWerrill Lynch (508 -
{lE] 27, 035 AT 1, 058, 276 03/0B/2022  Citibank {1,508 -
=D 407, B il 592, TTB 03/0B/20ZE  HEBC (1,409 -
usD = 1 AUD BS.ET4 03/DBS2022  EBC 1T —
=D 2,139 CHD 2, T63 05/0T/2022 B Paribes () -
us=D 25,612 RO 33, 154 L5/DT/2022  Merrill Lynch (BT) =
D 5,402 CHD B, 5§77 03/0B/2022  Barclays = -
=D 3,071 iCRO 3, 586 03/DES2022 B Paribaz [30] -
D B2, 389 CHF BL, %37 05/07/2022 B Paribes {3, 368) -
=D 27, 016 CHF 25, B9T DS/DT/2022  Citibank (8% -
usD B4, T30 CHF B3, E23 /DT 2022 Goldoan Sachs {2, 751) —
=D 42,739 CHF 42, 123 05/0T/2022  HEBC {1, 348) -
U= BT, S5BE CHF ES, 396 L5/DT/2028  RBC (RS -
=D 52, 904 CHF 3L, S50 03/0B/20Z2  Barclays (103 -
il LB, 567 CHF 17, 512 03/0B/2022 B Paribas 218 -
=D BT, LET CIH SB6, 180 05/07/2022 B Paribes (365) -
usn L. 393, 737 CIH %, 395, £AY 05/DT/2022  HEBC {9, TH) -
=D 20%, BBL CHH i, did, 423 BS/0T/2022  Merrill Lynch {1,248 -
=D 230, BLY CIH 1, 547, T4 0IDB/E0ZE B Paribas @10 -
=D 132, we2 CHH BoE, 434 03/0B/2022  Goldwan Sachs {377 -
i) L, 963, 406 EIR 1, BET, 593 DE/DT/E022  HEBC {2, 2E6) -
k] 1BT, 290 GEP 154, BBE D5/0T/2022  Goldman Sachs 11,081 -
=D L, 048, 3BL GEP BER, 3L 05/DT/2022  HEBC {7, 487) -
usn 496, 545 GEF 409, 0l 1 DIOB/ENZE  Citibank (371 -
=D 0%, 554 TP 42, 105, 551 03/0B/2022  Barclays (854 -
=D 43, 264 560 B8, BLE DS/DT/E022  HEBC (2 -

EELBEAFEN RS 62 221 3570 RN

SRR BN RIS 150, 510 542) 10 6o
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2022 ¢F6H 108 Bt
EREPEN
b B g e b TR FEI MR
TEBE S A= % F L) (K EAT SHAA(
U5 2 Year Diote, S0/05/2022 {10, BLS) UsD (2,224, 6BE, T33) 15, 265, BL4 015
IS ib Year Wote, 20L/708/2022 (8, 138 Tsn (724, 30T, 361) £, Thd4, 002 0. 05
US Long Bond, 217082022 (ol i=21] (3, 6SE, 7191 172,539 —
US Ultra Bond, Z1/09/2022 (345) =D (52, 995, 2] TEd, 133 0, 01
TR GE RN S AT 20, 996 254 [
U5 5 Year Mote, 30/DE/2022 Ll 143 sn 1, 135, 580, 17D {2, 8594, DEZ) {0, 03
U5 10 Year Ultra Boad, 214092002 13 =D 16, 396, D16 (64, 53] 0 01)
SR A IR A {8, 558, 015) [T
o TR T A T TR 11,351 279 011
AlizybT 24 b AT
_ A2 — 0 (ER) Sl FOETRAE i E-
HirwE W e — £Eam H/'7 ) WMEE (% FiL) (3 L) SBANE
8O, 500,000 USD  Mergan Stanley CMEX. MA. BER- tell 5.00% 18/11,/2054¢ {12, B84, GET) (12, B4, LET) . 13)
106, 463, 000 USD  Morgan Stanley CMEX, A, BEB- Sell  5.00% 17/08/2061 (1B, TG, LB5) (L8, T10, 185) {519
22,500,000 USD Merrill Lynch  CMBX M&. BER- Zell %.00%  17/08/2061 (%, 353, 420) {3, 953, 428) 0, 04
3%, 500,000 UED Citigroup VX, A, BER- sell 3.00% 17/08/2061 (5, TLD, 592) 5, T1O, 592) 0, 05
24, 600,000 UED Citigroup {CHEY, I¥A. BHE- Zell 3. 00% 17/09/2058 (4, 152, 6% {4, 152, E3%) 0, 04)
5,000,000 USD Merrill Lynch  CMBE MA. BEB- Zell 5.00% 17/08/2058 (84T, 489) (BaT, 485) 0 31)
ST, 600,000 UED  Meorgan Stanley CMEX WA, BHE- Zell 3.00% 17/09/2058 (B, T4E, 12%) (%, T46, 125 0, %)
SLby b - FIEN s R Ty FEREERES & {5780, 649) (55, 764, BAB) 0 55
S LDy ke T ATy FEAREEA 15, T84, 64%) {55, 7B4. B i 56)
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JPM Income Fund X (mth) - JPY (hedged)
PSR M Iz ATER £ A1)
20224F G F 30H WA

0.10%

() TER(IEREE)L. 3o ERECE HED-LEORRROE FR S AT S EETRL L oT T,
ERo SRR, SRR, BE. FORBRSEERTEYES,
SRR RS R R L R TEYET, B R LT 0 S 0 s R A e,

(1A BSOS T AL, TERIRRRE FRRLTVET,

90/123



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

2023

740,602

845

739,757

834,352

0.8866

2023

7,555,925

164,894

7,391,031

7,869,201

0.9392
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2023

2023

2023

2023

2023

54 748,916
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73 4,706,505

127 5,455,421

47
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19

31

52

193
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32 33
2022 31 2023 31
18,159,513 17,854,232
14,017 10,057
18,237 1,077
1,938,156 1,906,906
956,791 1,148,869
1,000,000 100,000
14,727 280
22,101,444 21,021,423
21,892
16,377
5,514
60,000 60,000
2,343,640 548,702
76,522 33,657
189,042 212,429
891,939 877,589
5,500 5,500
3,566,646 1,737,878
3,572,160 1,737,878

25,673,604 22,759,301
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32 33
2022 31 2023 31
172,706 172,530
3,043,065 1,496,536
900,327 859,337
2,142,738 637,198
154,360 159,983
582,160 331,240
924,994 867,476
54,793 53,851
4,932,080 3,081,619
259,178 234,648
743,912 729,216
128,761 114,927
1,131,851 1,078,793
6,063,932 4,160,412
2,218,000 2,218,000
1,000,000 1,000,000
1,000,000 1,000,000
33,676 33,676
16,475,344 15,347,039
16,509,020 15,380,716
19,727,020 18,598,716
117,348 173
117,348 173
19,609,672 18,598,889

25,673,604 22,759,301
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32 33
2021 2022
2022 31 2023 31
11,638,721 10,324,813
7,817,385 7,542,468
2,379,908 2,566,610
132,493 240,482
21,968,508 20,674,375
5,885,809 5,189,809
105,330 146,804
1,887,761 1,909,927
1,597,303 1,562,850
273,818 333,567
16,638 13,508
263,612 256,679
182,365 161,211
8,534 12,491
138,892 109,847
34,938 38,873
8,324,879 7,664,433
5,437,200 5,188,544
325,451 321,404
2,845,134 3,037,732
1,166,857 1,012,802
1,021,409 750,056
78,348 66,548
373,895 376,603
12,247 7,936
10,608 10,261
3,585 96,976
152,691 135,661
1,074,147 1,097,659
179,059 202,450
48,776 133,286
10,588 19,816
214,091 183,364
2,065,052 2,394,646
3,532 294
89,441 79,798
9,674,918 9,927,302

3,968,710 3,082,640
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32 33
2021 2022

2022 31 2023 31
24 25
0 33
5,171 2,269
11,371 29,202
16,567 31,530
284,331
128,721 179,805
187
128,721 464,324
3,856,556 2,649,846
3,856,556 2,649,846
1,474,283 1,015,667
447,028 37,516
1,027,254 978,151

2,829,301 1,671,695
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32 2021 2022 31

2,218,000 1,000,000/ 1,000,000 33,676| 16,546,042 16,579,718 19,797,718
2,900,000 2,900,000 2,900,000
2,829,301 2,829,301| 2,829,301
70,698 70,698 70,698
2,218,000 1,000,000/ 1,000,000 33,676| 16,475,344( 16,509,020 19,727,020

202 202] 19,797,921

2,900,000

2,829,301

117,550 117,550 117,550

« )
117,550 117,550 188,249
117,348 117,348( 19,609,672
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33 2022 2023 31

2,218,000 1,000,000| 1,000,000 33,676| 16,475,344( 16,509,020( 19,727,020
2,800,000 2,800,000 2,800,000
1,671,695 1,671,695 1,671,695
1,128,304| 1,128,304| 1,128,304
2,218,000 1,000,000| 1,000,000 33,676| 15,347,039( 15,380,716 18,598,716

117,348 117,348( 19,609,672

2,800,000

1,671,695

117,521 117,521 117,521

« )
117,521 117,521 1,010,782
173 173| 18,598,889

100/123
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31 2021 17
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32 33
2022 31 2023 31
32 33
2021 2022
2022 31 2023 31
5,171 2,269
32 2021 2022 31
56,265 56,265
56,265 56,265
2021 24 2,900,000 51,541 | 2021 31 | 2021 28
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33 2022 2023 31
56,265 56,265
56,265 56,265
2022 27 2,800,000 49,764 | 2022 31 | 2022 28
32 33
2021 2022
2022 31 2023 31
2,087 1,859
7,133 4,493
9,221 6,352

104/123



¢!

(¢

€

JPMAM

JPMAM
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32 2022 31

2,034,881 2,034,881

2,034,881 2,034,881

259,178 259,178

259,178 259,178

60,000

308,759

106/123



33

2023

31

EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

234,648

234,648

234,648

234,648

60,000

544,463

2

G
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32 2022 31
259,178 259,178
259,178 259,178
33 2023 31
234,648 234,648
234,648 234,648
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32 2022 31

10 10

18,159,513
1,938,156
956,791

1,000,000

22,054,462

33 2023 31

10 10

17,854,232
1,906,906
1,148,869

100,000

21,010,008
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32 60,000 33 60,000
32 2022 31
308,759
5,415 5,010 405
2,029,466 2,199,010 169,543
2,034,881 2,204,020 169,138
33 2023 31
544,463
2,405 2,000 405
1,833 1,989 155
4,239 3,989 250
32 2021 2022 31
10 0
33 2022 2023 31
2,200,000 33 284,331
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¢!

Q@

G

32 33

2022 31 2023 31
1,464,414 1,561,511
161,163 156,871
7,322 7,808
13,354 786
84,742 172,850
1,561,511 1,552,554

32 33

2022 31 2023 31
1,776,761 1,780,406
5,330 5,341
78,815 33,342
161,872 166,877
84,742 172,850
1,780,406 1,813,116

32 33

2022 31 2023 31
1,561,511 1,552,554
1,780,406 1,813,116
218,895 260,562
29,853 48,133
189,042 212,429
189,042 212,429
189,042 212,429
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4
32 33
2021 2022
2022 31 2023 31
161,163 156,871
7,322 7,808
5,330 5,341
39,380 15,657
1,758 5,425
125,533 149,106
(5
32 33
2022 31 2023 31
30 29
70 71
100 100
(6
32 33
2022 31 2023 31
0.5 0.5
0.3 0.3
32 53,526 33 53,343
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32 33
2022 31 2023 31
494,974 473,755
92,420 119,056
43,648 25,819
108,639 119,205
156,941 204,658
51,790
6,965 5,772
955,380 948,268
5,556 5,556
949,824 942,712
57,884 65,122
891,939 877,589
32 33
2022 31 2023 31
30.62 30.62
5.45 6.20
9.56 0.00
0.09 0.09
0.03 0.01
0.00 0.00
26.63 36.90
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32 2021 2022 31
11,638,721 7,767,763 2,379,908 132,493 | 21,918,886
49,621 49,621
11,638,721 7,817,385 2,379,908 132,493 | 21,968,508

33 2022 2023 31
10,324,813 7,511,402 2,566,610 240,482 | 20,643,309
31,066 31,066
10,324,813 7,542,468 2,566,610 240,482 | 20,674,375

32 2021 2022 31
11,638,721 7,817,385 2,379,908 132,493 21,968,508

12,737,897 3,941,639 2,874,061 2,414,909 21,968,508
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JPMorgan Asset Management (UK) Limited 3,923,766
JI_DM(_)rgan Asset Management (Asia Pacific) 2,802,256
Limited
33 2022 2023 31
10,324,813 7,542,468 2,566,610 240,482 20,674,375
11,669,935 3,217,990 5,786,449 20,674,375

JPMorgan Asset Management (UK) Limited 3,196,350
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32 2021 2022 31
214,618 419,815
100
5,000,000
JPMAM 1,000,000
5,700,000
3,500
100 5,171 10
JPMorgan Asset 24 3,567,211 291,744
Management
(UK) Limited 1,133,637 1,448,636
JPMorgan Asset
Management 2,790
(Asia Pacific) 2,794,833 123,299
Limited
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33 2022 2023 31
215,530 438,743
100

1,600,000
JPMAM 100,000

2,500,000

3,500
100 2,269 1
JPMorgan Asset o1 2,818,164 239,199
Management

(UK) Limited 1,228,359 71,549
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32
2021
2022 31

348,523.46
50,285.28

32
2021
2022 31

2,829,301

2,829,301
56,265

OOoooooooooooooooooood

33
2022
2023 31

330,558.77
29,711.10

33
2022
2023 31

1,671,695

1,671,695
56,265
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324,279 2023
2023
48,323
19,495
2022 11
324,279
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2023
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XBRL
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2023

31
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XBRL
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