OMUZ-252460-0000-20230605<
K #4772 FoH#EARROEYTY. 3
% B 4y 58 BMERE NN BEES FHRE (ExIR

IHERE)
ST HI M| 202656 H3BET (20165 6 A21BXTE)
NEBEEATHDIIPEILHY - A URR A
UheDFURX—HA—NIL-THO - FRF2
ZTF4—RX - IT7V FOREETISE (PN
A—N\)L-398 - RFa=F4—X-T7>
F (I935X) (HET. ANy D)) ~DRE%
BLT, BAZETHAREOKR. BHLHELUV
ICBBICRAIBEIZELT VAT 1 THEIZED
BLEWEE (FTBEREERAS. 2T«
TA AVTYIRABEVEGHRIISEZESHE
To) ICREETVES, 48, AEHREEET
E@ | PRIT— =Ty b IHF—T7 L FORE
= TSRS ~DRELTVES,
NEREEZADEREERIISFE~DKREX. S
EMIFTILERERELET,
HNEHJREENCEWNT, I—OUNDBEET
BEICHRETAHNHICONT, BLUFZBESY
1—O0BLDAEBWEIZT52EHYET,
Tl BETLIREERIHICEVTIE. RAE
L TURREERISOMEEREZI—OMG
EL-BELFERERENDI—ORYHELD
ABIWEIEAL. AT 21—00ABES
YR DERZEIEMYET,
PN O—/\JL-7 o 0-FRFa=
Jomgrot | BT AN YD) BEUTR—-7—
SNy Y —T 7 Y ROBREIER
MEEIERENEELET,
o BEEGVLTUNT s JHBEIEZ
Igimﬁﬁﬂwwww'ECT~ﬁﬁ%@®ﬁﬂ~E#%t
RRAR | th5127-1 | BB LET, £1-. L. EHLR
J7uk(1933) | EE, Y— b, OFTATA " A4Y
(BET. BAyY) | T ¥ 9 RABLVERBERFAREE
TI532EBYET,
Gy | PREOAHREEEIERANR
YH-77UF eLEd.
NEREE~DBREFTVEEA,

AR BREERIMF~DEEIEICFHREZETEE A,
o NEREE~DEERERIITVELEA.
REZERZOELYZENZESLIUVTER GHE
BEEHFET,) FOLELFNENFEEEL. &
B & | B, BREMEBKE, TRBAMFEHMELT
RASHIPRELET, =12 L. S EXRINED
DEOSSICIESBETHOEVCEAHY FES,
XLT7Y RE, BRE. HRXBEETL LTRYEDRET,
KAEBRILEERIERE L, INISA (DEREERHHE) $LUT
Z7NISA CREEGEEDEBREFREHRHE) ] OBARRTY .
HLCERERIICHEMOEHECE SN,

EBERAREE (24
<8 k=43 -
JA3A—2-2J7P R

F1458 (GREH : 20236 A5H)

ZBREDAHGZSEAN

TREIKADOCEBEHBYESEHILBLETFET,
ST BFHFEB0 Iy F—4IL-1)F3—2 -
J7UR1E. 556 A5BIZEIANDREZTVE
Ltzo CCICEATERKRZCHRERLETFET,
SHELEISHEEHENEATHYET LS BHEL
BLEFET,

(®) MUFG
=BUFJERRIE

HRHATREREEA—THEHI2E 15
R—LAR—  https://www. am. mufg. jp/

LERARESEICAT IBELahEE

T (BHESRT - HERD9:00~17:00,
A LT RS E~ 1 B3 EERC)

BESENBNMEIMBIOEEL T, BIRVORTESEIBER(EEL,




o0 b—=2)L-YE—2-TF7UR

AKEHORTICH--T

-RAIE LT, FROYE. SHEOEMKRBIVET, LEFMOEEIATRELTEYEIOT, XRPOBELOHFOE
SASEHBOEL I —BLAVWI EAHYET, EL. BERBORBEIZOVTIINMIERTT SB5E08HY ET,
- —HFHEANFELFREN GV EERLTVET,

O3 5 HIDEREE

B e fif | e e | = g |3 & E GE|, ; -
OB B & 5| Tl A s o | s | R
OHe®) |5 w sl % w| L 8
! ! % % % % k|
1041 (2021456 4 3 A) 10, 447 350 4.8 - - 99. 1 7,432
11341 (20214E12 3 A) 10, 315 250 1.1 - - 98. 2 7,039
1241 (2022456 4 3 A) 9, 152 0 A11.3 — - 98.0 7,891
13341 (20224E12 5 A) 9, 064 0 A 1.0 — - 97.7 8,122
14341 (202346 A 5 A) 9,277 0 2.3 — — 99. 3 6,058
(1) %77 > FOIEMEMEIT, FEENSRETIEEEGERICOVTIE, fiEE A oREEMFELZ ZICHREL TR £,
(7)) FEHEAEE O I 75 3L Bl A 2,
(B Y77 FOEENE 2R TENRIERNIFE LRV ), X Fv—r%3H0 i@/u
() 477 v FIZBBEEEEMAANTTO T, MEFMALE], ”Elﬁf'ﬁ%Lha’—J IEFE R AR L TR 9,
(FE) TRt (3 bk — Fat bR,
OLHAhDEAEMEE L TRFDHER
H %t i | e v | j= o | &' Gt
4 A g —— x | M A im %
€./ M % % % %
20224F12H 5 H 9, 064 — — - 97.7
128K 8,921 A1.6 — — 99. 4
202371 AR 9, 180 1.3 — 98. 1
2 AR 9,014 AN0.6 — — 98.4
3HFR 9,518 5.0 — — 99. 1
4 K 9, 650 6.5 — — 98.0
5 A K 9, 322 2.8 — — 99.3
€./ )
202346 H 5 H 9,277 2.3 — — 99. 3

(78 M7 7 v FOEMEMEL, BERNSR LT 2REFEFRRICOVTIE, AilE % B OEEIAEZ LIS L TR £,
() BRI E T,

(%) H7 7 v FMTREEEFREMAANETOT, MIRMAALR), [HREmLE) FRELRLZRHML TR £,
() MERSIR ) (TR — R R,



& FHiEE

X8 k=2 YE—2-T7K

551458 1 20226F12A 6 H~2023F6A5H

D) LHAch O EAMEEZE DT DT

BEAEMERE DT
() (B8AM)
10,000 40,000
(= msteflisE : 2B
9,500 30,000
9,000 20,000
(= g 5o
8,500 I 10,000
8,000 0
2022/12/5 2023/2/2 2023/4/3 2023/6/1
XDMEEREEEMEG. HESNTIONES, NSHES
F148HE 9,064H E5AY) EHERBCERELLDDEHHLTHELEHDT.
J7 > ROBRANEENG/ST + — Y AERT BT,
F148K 9,277H XEBDT 7Y REBVNTIE. HESEBRETHNESNITOV
T, SREOHBIENTHAOI—RCKIBRIET,
iSRS (0] oo 7Y ROBAMEEC & BREHDRBUET. 5T,
SENDEBHEDH B EDBEORRET T BOTFRVAIC
B oE = 2.3% TEBELEEL,



oA b=2L-)E=2 D7k

| Eg@E0EE
( ) e BRI DT (DR 2.3% D LR E R E L. ]

D EEMED R EHER

| LtRERE
C TICEABED LSRENFSRCE5LE U, ]




XA b=EL-JE—2-TF7UF

551488 1 20224126 H~2023%F 6 A5H

D BEBEICONT

[#z]
BAZSTREEDHRINTIRIE. FeROE/
AL ZEZITTNETZIREDLH 2IHDD,
AT Vit ZRE T D KEEERRE 2R
(. BEOF EFTA TILAETISEDNT
WD EDREANTF >l &REND, L7
LF LT
FEEOMATIRIE LR ULE U

[f&25]
EAOEZAOY (&, BIRICKDEREERD
BEREZZITEREUE U,
BHTEEDOBSFADY F. BEKICBII D&

A5 SO DRIMEICH T BRI EZZ (T,

EHSAZEDLICERUF U,
FEEOESADOY D ERUE U,

(FIWI9FFT 1T
ERAEREESE (U—H) mkld. BiR
([CKDERMENBERIEENDERKRREN S
TELEF U, EEDY — bR, KE
RSN LR U EBRENSTFELEFL
Zo

R, HRNBRRJIVENDERBRE 7
FRICFELFUR,

&I, TRARICKD U X T EEEED
BFUBRENS ERUF U

(BE]

BEMETE. KRILBLUI—OF. K
[CBIFBErE|IEMOORBPENRENS
MU ERUET UL,

(BRI EEAERITIS]
LHEOERERMmEZH#d . BiRERE
SR EREEEE U CERMBRARZETVE
Ufce O—JU - L—bF (\EER - Z28Y) &
NAFABTHERL, EFO3I-)L- L—hk
(F—0.068%&E7x) X UT.



XA b=EL-JE—2-TF7UF

D) LREELEDK— h T4 UAITDVT
p<20 =9I UF—=2 - T7VR

AV ZRBIDcH. HEOHIHMNS

NEREEANTHSD [JPEILAY - A
URZAMAY N - TDrP X -70-N
-0 - ARFa74—X-T7
v R] O®EEFEEES [J PMJO—N
W20 -FRF2254—X+-T7
R (1 2R) (HET. ANy
) | ZEAIICHEANE U, e, <
X— XY= vh - IF-TFUREE
BRI N\DIREBHITVE Ul

P JPMZO-NIL-<270 -« K
Fa1ZFs4—RXT7VR (105
A) (HE#ET. AANvY)
BAZZCHAZEDOKRN. BEHDLV
BE(ICHEDEEIZSCTUNT « THS|
FDBLVWEBEZRENBRFERENR
EU. BEDMBICEAEIND &L
INEDESZH I UE LT,
BRICHhe>TlEk, ZO0-Nbig~x o0
RIEBICEATLIEHDT —YZEEL. A
ZT NI IRl EHME ZH T
DB GERZITV., M UNEEDIEKZ 8
TUFEULR

MRV ICDOWVWT., SR5IEMoHDEE
. BEEHODEGERD I ENFTES
NJTEREZBERIC. URTKEZES]
ERFEURE. LUT ATV TRIR
JygrEEPL. R—NTJxUADU

757

2023F 2 BtEEF OV & LTV IEER
it 9 —PRIBZRKGEE 3 BB
NSV a—rRIVIVIBITUE U,
BEEHIZCDWVNT, 2023F 2 BIC2HED
Fal—yavaEsIELEFrebon, b
RIBITOERS | THOARICEAT DTHE
DEAIFRBNIT T2TBEMEN DD EH
WLl ErEN S, BEZEBULTCRZE
&, TaAb—yarvoarIIEREN
EIRIFRUTE

BEHEICDOWVWT, 2023F18Bh5 28
BICHFTERILEY 3— T BDEHEN
HolEBHDD, 3BICBUXN)LZEOYV
TJUFEUR, Fle. BHEDFHN 52023
F2H(CHFTCHABOOYIRIY 3
VEMBLTVWE LN, BIROBE
KZBFA. BRAEOOYIT I AR—
Vyv—Z—EgETLUFE U, INXT.
MrI7UNSYR ®R)L, BRY R
CDBEICODVTEHFRYa—~RY
VavEHMFEUR U,

FUNT 4« THIETE. R—~TxUS
DURTFREREZERICHEEINICNY
Va3 VzEERY., 2023F9hS URT DT
A4 hEBPUEXR U,
HEREEADERGFE. J. P. EILA
VT yh IRIAYEINTOEL
oo



oA b=2L-)E=2 D7k

RAIE LT, BBESIZTS & THIC pIR— Y=y -IY=T7UR

W21 -—O0DREBEEFIRTDKREZ J—)b - O—rVERHEMEaZEH L.
FMF U, FFENRDERZH S UTERZTL
F Ul

WEIREETEORN Y FI—T EDERICDOWNT

HT 7Y ROEEBEZRTERERNFELBWVCD, RYFY—TFEH N FE Ao
LT RYFI—IBRUSEEHEDONLIFIRE TETE

D HELICDNT

IWNRDECE(CDOEX U CIE. BHEMEKE, TREE. DENREDKESZERL. KEDE
DESEBTOVREEF UL, NP EICHE TN oIl (BRE) [CDOEFXULTIE. E5EHME
PICBRL. BROEARGHICEODVWTCERLET,

DECREDAER (@470 [, 1 F0M2Y. B5AH)
o =145
202241286 B~2023%6 850

MRS (N ESERELE) - (—%)
RIS -
HERDISLIO -

DS B REE 263

GE) UESEMEL I LEARS B5AH) DHEFE ) MEIDINZ. SEIONA S ) S T EHe T
EME (HESAY) CHTDHETHY, J7 TEHL TV 3 HASh SRS s —H L
Y ROINSES R T, WEEHD I ET,



XA b=EL-JE—2-TF7UF

SEDERGE ¢asmsrconscs. )

P20 b—=9IL-UI—=2 - T7PVR PIR— I—=Tvh -IP=—TF7UR

NEREEATHS [JPEILAY - A
URZAMAYN TP X =-0-=N
W20 -FRF2254—X-T7
v R] O®k&EEEEHS [J PMIO—-N
W20 -FRF2254—X+-T7
R (1 ZR) (HET. ANy
J) ] ZEAMICEANFTT. FY
= X—=Tyh - IF=TrF7URKRE
BEEESNDIREDHITVE T,

b JPMZO-NIL-3270 -« K
Fa1Zs4—=X-T7VR (173
A) (HEZET. A~NvY)
HAZSOCHRZEOHKR. BE5HLV
BEICHRIEE|IZE5ETUNT « THSE|
EDRBLVEEZRENBEEZRENR
U, BEDHBICEASND T &L
INRDERZHIUE T,
BHRCHle>Tld. ZJO0-NIia~x o0
BEICEIERDT—YEREL. X
ZT—XITB>ERREHE ZHBHE
DB TERZTL. XN DEBXR%Z 8
UFE,
NEREEADERF. J. P. EILA
YTy RRIAYIHDTVETD,
RENE LT, BBEEIZ{TD & THIC
WTDI1—ODEBEBEEEY T DERZ
[FNHET,

SHBHHIRIC KD ERMEFIBERNM T T
DEREINDTEN DS, BHEH/IES]
ERTEATHEITZEFHALTLED,
D EDEEULICKY ., O—)L-O—2F
NDREZBE U T, LT ULRINEGEDER
ZHEUICERZEITD AT,



oA b=2L-)E=2 D7k

2022%12A6H~2023F685H
D 1 A0S Y D
== IEEHD
" T8 @ HEE (%) REOEE
(a)fig s #H M 57 0.620 (a)EEtHRM =P OFIELEME X SFEHRME X  (BhoBL - FHEEN)
(® 2 #) (20)  (0.219) J7YROER - BE. ZHASUDEREN, EEMEOSL. BREESSOENSONE
(R & = %) (36)  (0.384) XITEABRESESREEHEORT. BESOROSE, BAKOBERIEHESOMM
(2T =) (2)  (0.016) T7VROMENFESLVEE, EESHHSOERENDERTEDIIE
(b)yz @ fth & A 0 0.001 (b)ZDER=HPNDZDhER -+~ RO RHEOLR
(BE&HEEZH) (0)] (0.001) T7YROAEEFHZHICEBAIANDOEEZRITDICHDER
a st 57 0.621

HACh D EAE(MmERIE. 9,274 T,

() HihDBER CEBEHRZOHND D DDIEHERSZ GI) |REBOBRIE. COT7YRPMEFANTND
Z0) (&, B0 - BIC kY ZHEORICEEN BEEFINE (*YP—T 7V RERLS, ) 'Y
HBIH. BEEEICIVEHUIBRTT, IS leBRESHEL A,

CF) SSERFEBECEICHXEIEOERAALTCHYF () SIREEFTHASOETDSFERRERICHITS
ER (1 A0OXEYDERER] AERIETEZHDIC

G Z0thBRE. COT77Y RMEFANTNDER DNWTIEF AN T 7Y ROE] (CRRT
BEESFEN I CREDS B, BT 7V R(CH BTEELTHBIFET,

BT BDEDNESHET, GF) BHERF 1 AOSEYDENTNOEASEE (M

REDIHHZZO) ZHPOFIREMEATHRL
T100ZFECIcHD T, HEI EIT/IEE 3R
BFHERALTHIET,



oA b=2L-)E=2 D7k

(BEBEHR)

BiaRER
LHIhOER - BIEICH D > EEBADKEE (REIE LT, SEFHE. TBZTFHRNOE
MEEEEG B xR <o ) ZHEAPDOFE2HEONICHATOFEEMEE (1 0%2Y) ZF0
TR UICERER (FF) (31.94%TT,

ERERERAL
0.11%
EEEEa
BRGEEH RS
0.59% 7R

0:70% RER
1.94%

ZDfthE A
0.00%
ERSEER (5t
0.03% EREIEEH
BRER (0D+0+0) (%) 1.94
OYT 7Y ROBRADLE (%) 1.24
QRELT 7V ROERSEERDLE (%) 0.59
OIRELET 7V ROEREEERLUNDER (%) 0.11
CE) OOERF. 1 HFOHEYDERBEMICSWVTH GF) O0BREF. xY—J 7V R >TcBR%ZS
WeBEACRWVERULIEBDTT, & WERT 7V RS TeBRAZESHEL A
Gk SBRIE. RAIEULT. BEFHH. TERSTF CE) ONBREQAODERIE. 5T ESNHBNER
RN OEMEESEG R eSS HE B v. BEEHHBIET,
(F) SBHEXRGF. FRBEURETI, () RIEEDRHERHTERLIEBDTY, TDfesh.
G BBET7UREF. TOT7Y RAEANTV INOSDEIFHLETHEETHY . RERICHKE
BIBBESFIES WP—T7 7V RERL, ) T, UcBRADOHREGFERIETD,

797



o0 b—=2)-YE—2-TF7UR

EUEGIDRIR

O
ct
il

L

(20224£12A 6 H~2023% 6 A 5H)

" T = T
# 7 o % | & 7 % | & &

[ ) g T M ] M

g | PN — e s a e R F 2 =T — R o o

M Z7y k(7R (T, By Y) 183 181,000
() &firziEise,
OFZEMFEANEDEGIIRRE (20224128 6 B~20234 6 B 5 B)
. FIZEEA & OHEIRR

U HIT TSV EH A,
. HEERAORTT 2 EIMTES
<IFX—-T—Hy b -IHF—T7UF>

i B B & % & T ET YR
&7 B e

Z DA MFES: 1,999 2,000 -
FIERRA L, BWEEFTEROREIENCET 2 ERFEINEFURHICRE SN AFE-RRATHY, Y77 FIRDIFIERBRA L IZT 2
LTT,
O A& E DR (20234 6 B 5 ABHE)

. J7UK 4T 77 VABEANEBERT 7Y FOBE

# i HE @THAR) E| i xK
’ 8] % A % R fili % e B
T Tn TH %
JPMZ B — )L e = s FRF 2 =T (—K -
T R (1252) (MET. My ) 695 511 6, 018, 628 99.3
& i 695 511 6, 018, 628 99. 3

(B Wk~ s o -

=&)L Y& —r 757 v ROMEERFEICHT 5 R,




<s0-

F=&IL-)a8—2-D072F

. BREEARS
LRGBS ] H K
# m 0 m T F i m
n Th FI1
~vF—ew—Fy k=T K 9 9 9
OIEIETHEDERK (20234 6 B 5 AHTE)
A z i S
R W e x
+H %
PG 6,018, 628 98.6
vF—w—F v ke vP—Ty R 9 0.0
a—L - m— M Zo 83, 400 1.4
PG5 FE M pERAH 6, 102, 037 100. 0




oA k=8N Uh—2 - TFUR

O&E. B, TARVELEMENKR cnzefsern OBWDIKT (20225128 6 B~2023%6 A5A)
H H ER.ES H H E i
=] =
. ((OVEET A 25, 385
W & 6,102, 037, 279 - 266
a—)L - m— s 83, 399, 269 SRR A 25, 751
BTN A4 6, 018, 628, 013 ® WIS RAE 181,817,629
FEE 222, 672, 994
vx— e v=ry b =77 0 GHEE) 9,997 SR A 40, 855, 365
® &fE 43,796, 058 © {SEEHmE< A 43,099,785
PN (D) LHA\/AE(A+B+C) 138, 692, 459
M 696, 073 ® FEmEans 2491, 235, 895
ARAMEFEH 43, 000, 908 F) EBmEEEEEs A119, 605, 126
—— 200 (L% 554040 ( 78,745,542)
FE B RS FH 2 4H) (A198, 350, 668)
T OMAILEH 98, 877 @ EH(D+E+F) AA472,148, 562
(C) #EEHEA—B) 6, 058, 241, 221 H) REHEE 0
. RAPEHIBHEE (G+H) A472, 148, 562
Tk 6, 630, 389, 783 EAEFE AR S A119, 605, 126
TR R A5 4 A 472,148, 562 (R 2t )] (' 78,745,542)
D) SHELOK 6. 530. 389, 78301 78 B RIS FE 2 4H) (198, 350, 668)
T Syl el AR N A 93, 583, 321
1/F0%-YEEME(C D) 9,277H R 4 A\446, 126, 757
<FFEBE> () B) BMFEHFFTEBBMITHROFMMBAIC LD b OEEHRET,
OE TR 8,961, 043, 1904 () (C)EFEMENE 115 FERBNIC X - 2 IH B BISE M52 5D T
BB INER E SLAEE 4,723, 690 FoRLTOVET,

e — AR AR AR 2,435, 377, 0971
Floo 1 RN RIEERIT. WIR0. 9277 TT,

QWG ERFEN TTARE TRl TRV | T OEFITAT2, 148, 562H TY,
@l 4 D iR

(F)BIEFRZEERES L &2 DIL, [FFEOBIREDEE, BN
& LT B AR & 75 LG W B 2 VW ET,

H H

20224F12H 6 H~
202396 H5 H

2 e R ORC Y N 4R A

—H

T PERR L - SRR SR O A MiRESR 0 B S AR A

—H

AR T S

78, 745, 5421

SrBl e R LA

93, 583, 321H

B 7 7 v FOSRLRRIARER

172, 328, 8631

1 5 A 2720 INaS Syl S48

2631

17 04720 5Bl &4

—H

[

—H

* ZZEUF J EBERE CIIABERDOIENIE 7 7 v FICHET 2 HEREOH TR EZTo TV 5a0RH Y £,

FEL IR MY RV IRFER IS

BEOWAbEWEZEL 2GR — A= (https://www. am. mufg. jp/) & THE< 72 &V,

[ 5% 5
=ZEUF ] ERRERASHIE, 2023100 1 B L V@S2 =2UF ]

]
Ty bV A s MRRSHICER L ET,




PN O—/\L-=H0-FRFa=ZTF4—X-T72F (1935R) (AET. A~y D)

<BES>RETIREERAFHSLIVETOME

27V F4A

NS a—/N\)L -0 - FRF21ZF4—X-T72F (I195R) (AET. A~y YD)

E A A &

-FELTHAZEOKK., EHFFITREL, FLEEICRIWEIZEDTUNT 1 TH
B L FALT. RUF<—%4 (ICE BofA ESTR Overnight Rate Index Total Return
in EUR Hedged to JPY) # EEZIZRERBEZHEILET .

O O—NLERYOREICETIEHOERET—VERTEL, BT —ITH>=ER
BREBREHAEDOE-ERZITVWET, £z, AVY -RPPar, Ya—k-- KR
SIaVOMAEFERL THEMNGR— 7+ ) FOBEEZTVET,

SFYUNTF A TWMEIEETSEICEY, OVS -RSLavesa—h-RSL30D
EENNEREENDMEERIELZ LRASZE0/HY FT,

CHEREEANIHALGEEETCOEEICRET A EMAHY., 2 —OUNDEEETE
EICDOVWTIFEZBEETYI—0EVOAEBREIZT52&MHYET, £ (147 X)
(AZT. ANy YD) I28LWTIE, FAEIELT (195R) (HET, ANy D) OfiERE
BELIZFRBEEENDI—OFZYABEVLOABIRS 2T, AIZHT21—0ODABE
BURIDRREEEINYET,

FEERAANR

EEGVWLTINT TIR5IEZRB LT, HAZEOKRK. BHFITRELFT., T,
BE. BHERMEE. V-t AOETATA - ATV IRABIVERAHFAREET
SCEMNBYET,

EHHEAGFIR | - R—DORTELKITIT Z2RAHELESF~DERELREF, RAE L THEERIEDI0%LUA
ELFET,
CEBETUNRTATREIOAIVE—IN—T 4 —~DYRY « THRAR— v —(F, RE|
ELTHIBEREDIBUNE LET,
® H B |s£12R318
S B B & | RAELTHEFITLVEEA,




JPMorgan Investment Funds - Global Macro Opportunities Fund

ERAFEERVMEELHAEE, REGMIEAAMEKIXAudited Annual Report JPMorgan
Investment Funds 31 December 2022kEAS3#L THER L TWLET,

BE. ARERIZOEFELTIE. ¥y AP HF IR TULAW =&, TJPMorgan Investment Funds
- Global Macro Opportunities Fundl T#HFEH L TWET,

(1) ERAHEERUVMEELHHES
JPMorgan Investment Funds - Global Macro Opportunities Fund
(20221 B 1 B~2022412A8318)

JPMorgan Investment
Funds - Global Macro
Opportunities Fund

a—0A

HEMmEE 6, 264, 468, 474
IE:

B UREE ., SRRMIREIER % 12, 654, 973

REICKDZIALR., RRBIFERE (2, 439, 500)
=g 3,731

BITZEAE 43,285

Z DI EE 10, 057

IniE & & 10, 272, 546

-4

S L AN 42,891, 353

77 v KH—E RIREN 4,512,140

RE. BEEORTFEHH 1,311,716

R E 4,699, 943

BHRZELRITER 395, 409

FERB 1,681, 206

BABLUZDHMOIIFIR 2,478,677

R Ty TRHDF R 15, 453, 607

Z0MER" 1,105, 708

ZRaR™ (1,222, 274)
BEREAE 73,307, 485

BREMFIE (Bk) (63,034, 939)

*  HEESE. 02512A31BRA0ABL— FEERALTARELTULET,
221FE1N2ABRAEDHEABL— FOHELZFEAL TEH LIBEOR CHMEEE., 67,767,996, 024K FILOMEERRLTVET,

o ZTOMOBAIE, EICRFHROEM. EESLURBEEOEM. B&. Wk, BX, QR ZABBIUI—7 T4 VITOEATERSATVET,

woe EROEAEASLIRFNEGZHEZ 156, ERSHANRIETIEHEE. HEEAEERJUVEREXHEERJUMEEZDHEEICE LT TEARK)
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(2) BERMEIEAMEK (the Schedule of Investments) o— O3 TER{M%E
JPMorgan Investment Funds - Global Macro Opportunities Fund

(2022512A31BHR#E)

- GE~  omE % - BE FmE %
k23] BE BETE (3—0) HEELE #F BE BETE (1—0) #EELE
Transferable securities and money market instruments admitted to an official exchange NIKE, Inc. ‘B’ usop 696,912 75,992,268 1.89
listing NVIDIA Corp. usb 394,545 53,263,171 1.32

Salesforce, Inc. usp 452,982 55,723,238 1.39
Bonds ServiceNow, Inc. usp 190,163 69,017,397 172
£ Thermo Fisher Scientific, Inc. uso 169,093 87,083,230 2.16
rance
France Treasury Bill BTF, Reg. S 0%
04/01/2023 EUR 165,892,592 165,889,274 412 936,943,200  23.30
France Treasury Bill BTF, Reg. S 0%
01/02/2023 EUR 191,968,402 191,786,032 4.77 it
France Treasury Bill BTF, Reg. S 0% Total Equities 1,234,951,212 3071
15/02/2023 EUR 38,511,131 38,442,388 0.96  Total Transferable securities and money market instruments
France Treasury Bill BTF, Reg. S 0% admitted to an official exchange listing 2149,241,268 5344
01/03/2023 EUR 178,214,435 177,741,276 4.42
Transferable securities and money market instruments dealt in on another regulated
573,858,970 14.27  market
Germany Bonds
Germany Treasury Bill, Reg. S 0%
18/01/2023 EUR 134,328,165 134,261,001 3.34 Canada X
Germany Treasury Bill, Reg. S 0% Canada Treasury Bill 0% 30/03/2023 CAD 193,896,000 132,543,801 3.30
22/03/2023 EUR 206,931,593 206,170,085 5.12 -
e 132,543,801 3.30
340,431,086 8.46 R —
————————  Japan
Japan Treasury Bill 0% 06/01/2023 JPY 31,325,100,000 222,379,334 5.53
Total Bonds 914,290,056 2273 Japan Treasury Bill 0% 13/02/2023 JPY 24,669,850,000 175,168,886 436
Equities Japan Treasury Bill 0% 06/03/2023 JPY 29,232,550,000 207,587,577 5.16
France Japan Treasury Bill 0% 10/03/2023 JPY  7,376,550,000 52,383,703 1.30
i 0/
LVMH Moet Hennessy Louis Vuitton Japan Treasury Bill 0% 20/03/2023 JPY 18,905,850,000 134,263,941 3.34
SE EUR 117,408 80,430,351 2.00 791,783,441 19.69
80,430,351 2.00
Total Bonds 924,327,242 22.99
Hong Kong . . -
AIA Group Ltd. HKD 7,253,400 75,646,690 1.88  Total Transferable securities and money market instruments 024.327.242 22.99
—  —dealtinonanother regulated market T )
75,646,690 1.88
__ Units of authorised UCITS or other collective investment undertakings
India
Axis Bank Ltd. INR 5924309 62,647,708 156 Collective Investment Schemes - UCITS
HDFC Bank Ltd. INR 4297,071 79,283,263 197 Luxembourg
JPMorgan EUR Liquidity LVNAV Fund
141,930,971 3.53 - JPM EUR Liquidity LVNAV X (flex
—_——  dist)’ EUR 36,919 363,693,629 9.04
United States of America —_—
Adobe, Inc. usp 205,516 64,256,679 160 363,693,629 9.04
Alphabet, Inc. ‘A’ usb 974,111 79,292,452 197 _—
Amazon.com, Inc. usp 848,206 65,853,692 1.64 .
Atlassian Corp. ‘A’ usD 246,744 20,863,629 074 Total Collective Investment Schemes - UCITS 363,693,629 9.04
Cognex Corp. usb 234,820 10,269,503 0.26
Estee Lauder Cos., Inc. (The) ‘A’ usp 266,418 61,357,698 1.53
Intuitive Surgical, Inc. usp 232,010 57,282,938 1.42
Lululemon Athletica, Inc. usb 182,232 53,543,843 133
Mastercard, Inc. ‘A’ usp 254,917 82,403,355 2.05
Microsoft Corp. usb 411,945 91,740,107 2.28
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. BE.  omE %
k23] BE BETE (31—0) WaELE
Exchange Traded Funds
Ireland
Invesco Physical Gold ETC uso 1,155,008 189,996,152 4.72
iShares Physical Gold ETC usp 5,730,301 190,045,482 4.73

380,041,634 9.45
Total Exchange Traded Funds 380,041,634 9.45
Total unigs of authorised UCITS or other collective investment 743,735,263 18.49
undertakings
Total Investments 3,817,303,773 94.92
Cash 217,096,577 5.40
Other Assets/(Liabilities) (12,605,985) (0.32)

Total Net Assets 4,021,794,365 100.00

fRelated Party Fund.
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JPMorgan Investment Funds

- Global Macro Opportunities Fund

RELHE
(18) 1 %
BEEL BEVHE BERY TYHE wmAAR EGIHEF (—n) WEEHE
AUD 31,613 EUR 19,936 18/01/2023 Morgan Stanley 132 -
AUD 17,662,240 EUR 11,187,711 30/01/2023 Morgan Stanley 20,567 -
AUD 5,000,000 EUR 3,164,160 30/01/2023 RBC 8,789 -
BRL 2,286,018 usb 424,468 03/01/2023 Citibank 7177 -
BRL 353,504,118 usp 65,807,999 03/01/2023 HSBC 951,459 0.02
CHF 122,581 EUR 124,394 18/01/2023 Barclays 31 -
CHF 5,279 EUR 5,342 18/01/2023 Morgan Stanley 16 -
CHF 22,544,199 EUR 22,869,240 18/01/2023 Standard Chartered 14,133 -
CHF 5,957 EUR 6,034 18/01/2023 State Street 12 -
CNH 5,792,190 EUR 781,926 18/01/2023 Goldman Sachs 2,502 -
CNH 636,402,215 usp 91,805,112 30/01/2023 State Street 472,532 0.01
CzK 1,199,643 EUR 49,530 03/01/2023 Standard Chartered 154 -
CzZK 878,288,372 EUR 36,023,580 18/01/2023 Goldman Sachs 280,005 0.01
CzZK 4,686,469 EUR 191,629 18/01/2023 Morgan Stanley 2,084 -
EUR 1,687 AUD 2,652 18/01/2023 BNP Paribas 4 -
EUR 53,652 AUD 84,410 18/01/2023 HSBC 69 -
EUR 37,795 AUD 59,464 18/01/2023  Merrill Lynch 47 -
EUR 1,834 AUD 2,870 18/01/2023 Morgan Stanley 12 -
EUR 5,077,702 AUD 8,000,000 30/01/2023 Morgan Stanley 983 -
EUR 8,406,660 CAD 12,184,158 30/01/2023 BNP Paribas 4,530 -
EUR 74,954 CHF 73,706 18/01/2023 Morgan Stanley 139 -
EUR 7,739 CHF 7,606 18/01/2023 RBC 18 -
EUR 68,178 GBP 60,316 04/01/2023 RBC 32 -
EUR 2,024,050 GBP 1,791,932 18/01/2023 BNP Paribas 765 -
EUR 1,854 GBP 1,624 18/01/2023  Merrill Lynch 20 -
EUR 2,888,304 GBP 2,507,888 18/01/2023 Morgan Stanley 56,627 -
EUR 1,041,887 GBP 912,844 18/01/2023 RBC 11,187 -
EUR 313,685 GBP 274,252 18/01/2023 Standard Chartered 4,025 -
EUR 123,723 GBP 106,418 18/01/2023 State Street 3,566 -
EUR 9,899,418 HKD 81,576,157 30/01/2023 Goldman Sachs 121,920 -
EUR 1,202,176 HKD 10,000,000 30/01/2023 RBC 3,602 -
EUR 7,333 HUF 2,952,777 18/01/2023 HSBC 13 -
EUR 17,541,883 JPY 2,454,312,850 30/01/2023 Standard Chartered 87,040 -
EUR 2,147 SEK 23,800 18/01/2023 BNP Paribas 8 -
EUR 14,472 SEK 157,936 18/01/2023 HSBC 273 -
EUR 46,379 SEK 506,555 18/01/2023 Merrill Lynch 842 -
EUR 87,514 SEK 968,241 18/01/2023 Morgan Stanley 471 -
EUR 66,198 SEK 723,746 18/01/2023 Standard Chartered 1,135 -
EUR 63,087,871 uso 67,048,862 03/01/2023  Citibank 358,548 0.01
EUR 2,095,094 usp 2,206,796 03/01/2023 HSBC 30,468 -
EUR 5,277,137 usp 5,615,310 18/01/2023 BNP Paribas 29,269 -
EUR 3,031,307 usb 3,226,492 18/01/2023 HSBC 15,943 -
EUR 1,879,577 uso 2,008,068 18/01/2023  Merrill Lynch 2,908 -
EUR 8,341,819 usp 8,893,009 18/01/2023 Morgan Stanley 30,730 -
EUR 1,494,909 usp 1,594,212 18/01/2023 RBC 5,016 -
EUR 1,789,047 usb 1,896,163 18/01/2023 Standard Chartered 16,960 -
EUR 22,622,702 uso 24,063,840 18/01/2023 State Street 133,494 -
EUR 5,637,827 usp 6,000,000 30/01/2023 Barclays 35,366 -
EUR 205,905,385 usp 220,000,000 30/01/2023 BNP Paribas 481,831 0.01
EUR 8,973,748 usp 9,500,000 30/01/2023 HSBC 103,185 -
EUR 18,714,804 usp 19,900,226 30/01/2023 RBC 133,098 -
EUR 2,567,757,358 usb 2,743,794,212 30/01/2023 State Street 5,757,539 0.14
EUR 3,883,835 uso 4,139,244 02/02/2023 HSBC 19,692 -
HUF 1,504,802,504 EUR 3,646,951 18/01/2023 Barclays 83,542 -
HUF 17,855,838 EUR 43,304 18/01/2023 Morgan Stanley 961 -
JPY 156,332,461 EUR 1,087,862 18/01/2023 Citibank 23,055 -
JPY 10,015,200 EUR 69,310 18/01/2023 HSBC 1,859 -
JPY 31,007,144 EUR 214,995 18/01/2023 Morgan Stanley 5,346 -
JPY 29,293,654,417 EUR 204,111,039 18/01/2023 RBC 4,053,110 0.10
JPY 2,236,998 EUR 15,606 18/01/2023 State Street 290 -
JPY 55,433,113,330 EUR 384,909,589 30/01/2023 Morgan Stanley 9,325,497 0.24
JPY 9,027,125,344 NZD 104,580,617 31/01/2023 Goldman Sachs 2,205,990 0.06
JPY 59,783,604,527 uso 442,188,241 30/01/2023 Goldman Sachs 12,285,006 031
KRW 12,292,570,160 usp 9,609,426 30/01/2023  Merrill Lynch 169,823 0.01
PLN 812,306 EUR 172,209 18/01/2023 HSBC 915 -
SGD 36,707 EUR 25,598 03/01/2023 Standard Chartered 33 -
SGD 3,447 EUR 2,378 18/01/2023 HSBC 27 -
SGD 19,181,475 EUR 13,343,150 18/01/2023  Merrill Lynch 40,788 -
SGD 11,000 EUR 7,638 18/01/2023 RBC 37 -
SGD 74,161 EUR 51,553 18/01/2023 State Street 193 -
THB 3,340,666,741 uso 97,129,346 30/01/2023 Goldman Sachs 104,666 -
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Forward Currency Exchange Contracts (continued)

RELHE
(18) 1 %
BEEL BEVHE BERY TYHE wmAAR EGIHEF (—n) WEEHE
TWD 298,024,871 usb 9,741,699 30/01/2023 HSBC 3,681 -
usp 450,865,601 AUD 655,933,408 30/01/2023 Barclays 4,744,147 0.12
usb 65,817,751 BRL 339,611,699 03/01/2023 Citibank 1,514,644 0.04
usp 3,091,111 BRL 16,189,799 02/02/2023  Citibank 46,799 -
usp 344,474,883 GBP 277,851,106 30/01/2023 Barclays 8,091,658 0.20
usp 68,153,940 HKD 529,906,900 30/01/2023 Barclays 125,080 -
usb 147,152,090 INR 12,169,772,112 30/01/2023 Barclays 208,870 0.01
usp 73,396,571 NZD 113,880,176 31/01/2023 Toronto-Dominion Bank 1,017,065 0.03
usp 113,865,435 SEK 1,158,582,285 30/01/2023 BNP Paribas 2,180,842 0.06
uso 186,436,850 TWD 5,604,664,578 30/01/2023 Goldman Sachs 2,950,666 0.07
ZAR 1,905,299,195 usb 110,746,810 30/01/2023 Merrill Lynch 1,394,502 0.04
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 59,790,060 1.49
AUD 2,652 EUR 1,688 03/01/2023 BNP Paribas (4) -
AUD 9,975,459 EUR 6,419,309 18/01/2023 Merrill Lynch (86,896) -
AUD 12,995 EUR 8,362 18/01/2023 RBC (113) -
AUD 70,443 EUR 45,074 18/01/2023 Standard Chartered (356) -
AUD 13,958,356 EUR 8,974,150 30/01/2023 Citibank (116,319) -
AUD 2,000,000 EUR 1,287,487 30/01/2023 RBC (18,307) -
BRL 2,229,768 uso 425,477 03/01/2023 Citibank (3,715) -
BRL 339,611,699 usb 65,412,716 02/02/2023 Citibank (1,514,567) (0.04)
CHF 14,064 EUR 14,276 18/01/2023 Morgan Stanley 1) -
CHF 4,194 EUR 4,267 18/01/2023 RBC (10) -
CNH 39,583 EUR 5,394 18/01/2023 HSBC (33) -
EUR 40,565 AUD 64,499 18/01/2023 Morgan Stanley (379) -
EUR 6,524 AUD 10,381 18/01/2023 Standard Chartered (66) -
EUR 10,942,058 AUD 17,362,277 30/01/2023 Morgan Stanley (75,866) -
EUR 120,227 CHF 118,522 18/01/2023  Merrill Lynch (78) -
EUR 334,815 CHF 330,605 18/01/2023 Morgan Stanley (764) -
EUR 5,481 CHF 5,422 18/01/2023 RBC (23) -
EUR 5,381 CNH 39,889 18/01/2023 Merrill Lynch 1) -
EUR 11,460 CNH 85,033 18/01/2023 Morgan Stanley (55) -
EUR 8,068 CZK 196,015 18/01/2023 Citibank (34) -
EUR 301,974 CZK 7,335,413 18/01/2023 Goldman Sachs (1,231 -
EUR 51,178 CzZK 1,247,574 18/01/2023 HSBC (390) -
EUR 332,632 CZK 8,096,093 18/01/2023 Morgan Stanley (2,016) -
EUR 49,442 CzZK 1,199,643 18/01/2023 Standard Chartered (144) -
EUR 34,003 HUF 13,980,837 18/01/2023 Barclays (656) -
EUR 8,657 HUF 3,492,549 18/01/2023 Citibank ) -
EUR 62,886 HUF 26,208,815 18/01/2023 Goldman Sachs (2,087) -
EUR 45,232 HUF 18,312,485 18/01/2023 Morgan Stanley (166) -
EUR 49,417 JPY 7,042,392 04/01/2023 RBC (581) -
EUR 1,707,529 JPY 243,272,940 18/01/2023 HSBC (21,197) -
EUR 2,314,048 IPY 336,235,470 18/01/2023 Morgan Stanley (75,281) -
EUR 1,839 JPY 268,928 18/01/2023 Standard Chartered (72) -
EUR 130,861,564 JPY 18,915,284,019 30/01/2023 HSBC (3,662,156) (0.09)
EUR 1,433 PLN 6,778 18/01/2023 Citibank 1 -
EUR 1,296 PLN 6,119 18/01/2023 HSBC (8) -
EUR 29,643 SEK 330,608 18/01/2023 Citibank (78) -
EUR 102,220 SGD 146,881 18/01/2023 BNP Paribas (266) -
EUR 44,200 SGD 63,499 18/01/2023 HSBC (107) -
EUR 88,129 SGD 127,218 18/01/2023  Merrill Lynch (638) -
EUR 152,399 SGD 220,284 18/01/2023 Morgan Stanley (1,306) -
EUR 137,359 SGD 197,285 18/01/2023 Standard Chartered (297) -
GBP 67,342 EUR 76,302 03/01/2023 Morgan Stanley (215) -
GBP 75,397 EUR 87,720 18/01/2023  Merrill Lynch (2,588) -
GBP 117,998 EUR 134,840 18/01/2023 Morgan Stanley (1,607) -
GBP 277,744 EUR 317,193 18/01/2023 RBC (3,590) -
GBP 209,985,764 EUR 243,662,597 18/01/2023 Standard Chartered (6,565,978) (0.16)
GBP 449,556 EUR 521,163 18/01/2023 State Street (13,565) -
GBP 8,314,945 EUR 9,649,578 30/01/2023 Goldman Sachs (266,027) (0.01)
HUF 2,952,777 EUR 7,376 04/01/2023 HSBC (19) -
NZD 13,967,216 EUR 8,423,952 31/01/2023 Morgan Stanley (143,780) (0.01)
SEK 44,091 EUR 3,974 03/01/2023 Merrill Lynch 9) -
SEK 38,351 EUR 3,475 18/01/2023 BNP Paribas 27) -
SEK 65,615,197 EUR 6,031,014 18/01/2023  Merrill Lynch (132,349) (0.01)
SEK 465,287 EUR 42,638 18/01/2023 Morgan Stanley (809) N
SEK 22,900 EUR 2,077 18/01/2023 Standard Chartered (18) -
SGD 39,194 EUR 27,391 18/01/2023 Merrill Lynch (43) -
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Forward Currency Exchange Contracts (continued)

RELHE
(18) 1 %
BEEL BEVHE BERY TYHE wmAAR EGIHEF (—n) WEEHE
SGD 108,539 EUR 75,960 18/01/2023 RBC (227) -
SGD 130,493 EUR 91,236 18/01/2023 Standard Chartered (184) -
SGD 56,996 EUR 39,831 18/01/2023 State Street (62) -
uso 1,752,111 BRL 9,513,540 03/01/2023 Citibank (43,308) -
usp 1,663,350 BRL 8,894,664 03/01/2023 J.P. Morgan (16,897) -
usp 625,928 BRL 3,333,689 02/02/2023  Citibank (232) -
usb 134,020,449 CAD 181,621,484 30/01/2023 Merrill Lynch (104,484) -
uso 66,680,390 EUR 63,825,517 03/01/2023 HSBC (1,440,928) (0.04)
usp 23,639,663 EUR 22,244,661 03/01/2023 State Street (127,953) -
usp 559,957 EUR 525,136 04/01/2023 Morgan Stanley (1,291) -
usp 641,874,587 EUR 601,178,558 18/01/2023 HSBC (1,305,426) (0.03)
usb 150,430 EUR 141,066 18/01/2023 Morgan Stanley (480) -
usp 3,617 EUR 3,422 18/01/2023 Standard Chartered (42) -
uso 112,939 EUR 106,007 18/01/2023 State Street (459) -
usp 37,339,408 EUR 35,085,739 30/01/2023 Barclays (220,312) (0.01)
uso 21,937,122 EUR 20,584,390 30/01/2023 HSBC (100,746) -
usb 24,924,325 EUR 23,422,861 30/01/2023 Morgan Stanley (149,937) (0.01)
usp 71,000,000 EUR 66,924,929 30/01/2023 State Street (629,145) (0.01)
usp 65,826,777 EUR 61,785,876 02/02/2023  Citibank (334,065) (0.01)
uso 1,033,593,021 JPY 138,666,043,803 30/01/2023 HSBC (21,069,163) (0.53)
usp 9,686,019 JPY 1,277,930,717 30/01/2023 RBC (44,267) -
usp 222,844,636 KRW 286,936,981,237 30/01/2023 Goldman Sachs (5,328,789) (0.13)
usb 9,610,045 THB 332,770,873 30/01/2023 Standard Chartered (71,320) -
usp 219,604,306 ZAR 3,777,034,199 30/01/2023 BNP Paribas (2,706,894) (0.07)
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (46,413,532) (1.16)
Net Unrealised Gain on Forward Currency Exchange Contracts - Assets 13,376,528 0.33
Financial Futures Contracts
Ja—n\L RERFHE
TYAR=Dv— (8) & %

i 4] ZH EE (1—A) (1—0) HEEHE
Australia 10 Year Bond, 15/03/2023 (3,510) AUD (257,868,458) 496,649 0.01
Euro-Bobl, 08/03/2023 (2,640) EUR (305,778,000) 937,200 0.02
Euro-BTP, 08/03/2023 (1,902) EUR (207,536,730) 1,759,350 0.04
EURO STOXX 50 Index, 17/03/2023 (5,188) EUR (197,481,220) 2,325,810 0.06
MSCI Emerging Markets Index, 17/03/2023 (537) USD (24,300,047) 184,634 0.01
STOXX 600 Banks Index, 17/03/2023 (7,729) EUR (54,392,838) 193,225 0.01
XAE Energy Index, 17/03/2023 (1,253) USD (107,169,567) 105,505 -
XAl Industry Emini Index, 17/03/2023 (2,202) USD (205,014,723) 1,205,181 0.03
Total Unrealised Gain on Financial Futures Contracts 7,207,554 0.18
Euro-Bund, 08/03/2023 2,588 EUR 344,631,020 (2,135,100) (0.05)
EURO STOXX 600 Health Care Index, 17/03/2023 2,534 EUR 126,345,240 (810,880) (0.02)
EURO STOXX 600 Utilities Index, 17/03/2023 4,166 EUR 74,863,020 (583,240) (0.02)
Hang Seng Index, 30/01/2023 (529) HKD (63,217,092) (266,645) (0.01)
S&P 500 Emini Index, 17/03/2023 323 USD 58,052,804 (419,413) (0.01)
US 5 Year Note, 31/03/2023 1,985 USD 200,111,811 (486,047) (0.01)
US 10 Year Note, 22/03/2023 9,838 USD 1,030,942,212 (3,954,922) (0.10)
XAU Utilities Index, 17/03/2023 1,648 USD 111,127,373 (485,676) (0.01)
Total Unrealised Loss on Financial Futures Contracts (9,141,923) (0.23)
Net Unrealised Loss on Financial Futures Contracts (1,934,369) (0.05)
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Credit Default Swap Contracts

o o . FlE (ST3L) / SHEE %
HEEEE BE HB5I4EF SBIVTA4T4 B/ ZmFE  EHA (—n) HMEELE
219,485,000 USD Citigroup CDX.NA.EM.38-V1 Buy (1.00)% 20/12/2027 11,947,265 0.30
Total Credit Default Swap Contracts at Fair Value - Assets 11,947,265 0.30
177,403,000 USD Citigroup CDX.NA.HY.39-V1 Buy (5.00)% 20/12/2027 (1,286,839) (0.03)
170,457,000 EUR Citigroup ITRAXX.EUROPE.CROSSOVER.38-V1 Buy (5.00)% 20/12/2027 (1,805,397) (0.05)
Total Credit Default Swap Contracts at Fair Value - Liabilities (3,092,236) (0.08)
8,855,029 0.22

Net Market Value on Credit Default Swap Contracts - Assets
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