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JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position

As at 30 June 2024
AC Asia Pacific ex Japan
Research Enhanced Index
Equity (ESG) UCITS ETF
Notes usb
Assets
Financial assets at fair value through profit or loss 2 31,837,209
Financial assets at fair value through profit or loss pledged as collateral 2 -
Cash 70,380
Cash equivalents 174,415
Cash collateral received* 16 -
Amounts due from brokers -
Dividend receivable 91,640
Interest receivable -
Securities sold awaiting settlement -
Receivable for shares issued 1,340
Other receivables** -
Total Assets 32,174,984
Liabilities
Financial liabilities at fair value through profit or loss 2
Bank overdraft -
Fees and expenses payable 3 (13,109)
Securities purchased awaiting settlement -
Payable for shares redeemed
Distributions payable -
Other payables** (122,841)
Total Liabilities (excluding net assets attributable to holders of redeemable participating shares) (135,950)
Net assets attributable to holders of redeemable participating shares 32,039,034

*Represents cash collateral received as at the period end in relation to securities lending transactions.

**Qther receivables are principally comprised of securities lending income receivable as at the period end. Other payables are principally comprised of the adjustments to account for balances in the
name of the Sub-Funds in accordance with the Central Bank (Supervision and Enforcement Act 2013 (Section 48(1)) Investor Money Regulations 2015 for Fund Service Providers (the “Regulations”),

capital gains tax payable and cash collateral balances due to the Securities Lending Agent as at the period end.

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV

Statement of Financial Position (continued)

As at 30 June 2024

Active Global Active US Active US Active US BetaBuilders China BetaBuilders BetaBuilders
Aggregate Bond Equity Growth Value Aggregate Bond EUR Govt Bond EUR Govt Bond
UCITS ETF UCITS ETF (1) UCITS ETF (1) UCITS ETF (1) UCITS ETF 1-3 yr UCITS ETF UCITS ETF
usp usp usp usp usb EUR EUR
133,551,824 8,524,202 14,752,083 11,991,007 124,319,839 25,058,103 19,451,617
1,620,735 192,495 8,707 8,164 277,160 17,585 10,933
4,714,332 - 361,512 390,465 - - -

636,810 - - - -
- 2,904 1,049 8,108 - - -
1,226,368 - - - 1,426,515 168,563 181,425
1,967,252 - - - 711,961 1,277,998 288,516
4,273,028 - - - 3,318,100 - 1,802,744
- - - 125 -
147,990,349 8,719,601 15,123,351 12,397,744 130,053,575 26,522,374 21,735,235

(1,948,998) (37,553) (35,166) (34,884) (250,534) -
(41,642) (5,295) (10,320) (9,752) (56,368) (4,224) (3,051)
(332,894) (4,387) - - (3,701,481) (1,284,971) (2,090,363)
(1,070,524) - - - - - -

(420,611) - - - (108,651) -
(3,814,669) (47,235) (45,486) (44,636) (4,117,034) (1,289,195) (2,093,414)
144,175,680 8,672,366 15,077,865 12,353,108 125,936,541 25,233,179 19,641,821

(1) Sub-Fund launched on 18 January 2024.

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)

As at 30 June 2024
BetaBuilders
UK Gilt 1-5 yr
UCITS ETF
Notes GBP
Assets
Financial assets at fair value through profit or loss 2 58,711,746
Financial assets at fair value through profit or loss pledged as collateral 2 -
Cash 29,880
Cash equivalents -
Cash collateral received* 16
Amounts due from brokers
Dividend receivable -
Interest receivable 332,669
Securities sold awaiting settlement 833,747
Receivable for shares issued -
Other receivables** 161
Total Assets 59,908,203
Liabilities
Financial liabilities at fair value through profit or loss 2
Bank overdraft -
Fees and expenses payable 3 (6,881)
Securities purchased awaiting settlement (643,696)
Payable for shares redeemed -
Distributions payable (189,869)
Other payables** -
Total Liabilities (excluding net assets attributable to holders of redeemable participating shares) (840,446)
Net assets attributable to holders of redeemable participating shares 59,067,757

*Represents cash collateral received as at the period end in relation to securities lending transactions.

**Qther receivables are principally comprised of securities lending income receivable as at the period end. Other payables are principally comprised of the adjustments to account for balances in the
name of the Sub-Funds in accordance with the Central Bank (Supervision and Enforcement Act 2013 (Section 48(1)) Investor Money Regulations 2015 for Fund Service Providers (the “Regulations”),

capital gains tax payable and cash collateral balances due to the Securities Lending Agent as at the period end.

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV

Statement of Financial Position (continued)

As at 30 June 2024

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

Carbon Transition

us Equity us Small Cap UsS Treasury Bond US Treasury Bond US Treasury Bond US Treasury Bond China Equity (CTB)
UCITS ETF Equity UCITS ETF 0-1yr UCITS ETF 0-3 Months UCITS ETF 1-3 yr UCITS ETF UCITS ETF UCITS ETF
usop usp usp usp usb usop usp
20,716,928 160,461,531 3,225,054,540 677,828,595 72,997,013 188,234,064 6,460,841
- 821,654 74,489 36,041 36,516 25,813 27,870
94,825 - 84,528,616 27,736,996 - 119,406 -

- - 19,794,000 - -
11,136 139,166 - - - -
9,258 121,374 - - - - 25,841
- - 5,662,928 713,105 455,719 1,354,210 -

- 174,943 355,530,061 150,359,090 2,551,753 2,072,805

- - - 3,018,876 270,453 -

- 3,963 36,732 1,541 311 1,503
20,832,147 161,722,631 3,690,681,366 859,694,244 76,311,765 191,807,801 6,514,552

- - (228,338,551) (27,900,862) (124,930) (1,039,879)
(816) - - - - - -
(1,305) (36,878) (528,318) (84,987) (8,889) (29,055) (3,837)
- - (214,886,958) (152,672,378) (2,723,351) (1,165,585) -

. - - (839,575) - -

- - (19,795,731) - -
(2,121) (36,878) (463,549,558) (181,497,802) (2,857,170) (2,234,519) (3,837)
20,830,026 161,685,753 3,227,131,808 678,196,442 73,454,595 189,573,282 6,510,715

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)

As at 30 June 2024
Carbon Transition
Global Equity (CTB)
UCITS ETF
Notes usb
Assets
Financial assets at fair value through profit or loss 2 1,511,461,255
Financial assets at fair value through profit or loss pledged as collateral 2 -
Cash 1,273,718
Cash equivalents 2,141,608
Cash collateral received* 16 -
Amounts due from brokers 211,826
Dividend receivable 1,477,987
Interest receivable -
Securities sold awaiting settlement -
Receivable for shares issued 277,738
Other receivables** -
Total Assets 1,516,844,132
Liabilities
Financial liabilities at fair value through profit or loss 2 (54,290)
Bank overdraft -
Fees and expenses payable 3 (436,630)
Securities purchased awaiting settlement (2,796,173)
Payable for shares redeemed (267,932)
Distributions payable -
Other payables**
Total Liabilities (excluding net assets attributable to holders of redeemable participating shares) (3,555,025)

Net assets attributable to holders of redeemable participating shares

*Represents cash collateral received as at the period end in relation to securities lending transactions.

1,513,289,107

**Qther receivables are principally comprised of securities lending income receivable as at the period end. Other payables are principally comprised of the adjustments to account for balances in the
name of the Sub-Funds in accordance with the Central Bank (Supervision and Enforcement Act 2013 (Section 48(1)) Investor Money Regulations 2015 for Fund Service Providers (the “Regulations”),

capital gains tax payable and cash collateral balances due to the Securities Lending Agent as at the period end.

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)

As at 30 June 2024

China A Research

Climate Change

EUR Corporate Bond

EUR Corporate Bond

EUR Ultra-Short

Europe Research

Eurozone Research

Enhanced Index Equity Solutions 1-5 yr Research Enhanced Research Enhanced Index Income Enhanced Index Equity Enhanced Index Equity
(ESG) UCITS ETF UCITS ETF Index (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF
usop usb EUR EUR EUR EUR EUR
27,631,706 42,062,498 150,903,643 332,637,058 769,465,534 1,662,000,494 374,080,523
1,079,922 699,313 323,565 3,218,598 206,055 655,676 147,314
- 2,707,121 - - 25,411,995 9,973,702 2,856,920
- 15,152 - - - 3,320,873 426,078
- - 1,462,747 3,420,940 3,142,881 - -
- - 3,368,032 5,290,911 - -
786,051 18,470 - 13,317,672 242 -
29,497,679 45,502,554 156,057,987 357,885,179 798,226,707 1,675,950,745 377,510,835
- - - (57,800) (184,816) - (54,504)
(18,967) (23,116) (8,948) (20,745) (239,234) (651,888) (135,739)
- (2,009,536) (3,373,586) (19,241,711) (5,942,530) (295,203) -
(786,046) - - (206,659) - -
(541,374) - - (2,072,353) -
(1,346,387) (2,032,652) (3,382,534) (21,599,268) (6,366,580) (947,091) (190,243)
28,151,292 43,469,902 152,675,453 336,285,911 791,860,127 1,675,003,654 377,320,592

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)

As at 30 June 2024
GBP Ultra-Short
Income
UCITS ETF
Notes GBP
Assets
Financial assets at fair value through profit or loss 2 187,876,538
Financial assets at fair value through profit or loss pledged as collateral 2 -
Cash 121,138
Cash equivalents 682,148
Cash collateral received* 16 -
Amounts due from brokers
Dividend receivable -
Interest receivable 1,243,615
Securities sold awaiting settlement 424
Receivable for shares issued 302,804
Other receivables** -
Total Assets 190,226,667
Liabilities
Financial liabilities at fair value through profit or loss 2 (13,572)
Bank overdraft -
Fees and expenses payable 3 (54,447)
Securities purchased awaiting settlement (297,063)
Payable for shares redeemed (302,808)
Distributions payable

Other payables**

Total Liabilities (excluding net assets attributable to holders of redeemable participating shares)

Net assets attributable to holders of redeemable participating shares

*Represents cash collateral received as at the period end in relation to securities lending transactions.

(626,482)

(1,294,372)

188,932,295

**Qther receivables are principally comprised of securities lending income receivable as at the period end. Other payables are principally comprised of the adjustments to account for balances in the
name of the Sub-Funds in accordance with the Central Bank (Supervision and Enforcement Act 2013 (Section 48(1)) Investor Money Regulations 2015 for Fund Service Providers (the “Regulations”),

capital gains tax payable and cash collateral balances due to the Securities Lending Agent as at the period end.

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV

Statement of Financial Position (continued)

As at 30 June 2024

Global Emerging Markets Global Equity Global Equity Global High Yield Global Research Global Research Enhanced Green Social
Research Enhanced Index Multi-Factor Premium Income Corporate Bond Enhanced Index Equity Index Equity SRI Paris Sustainable Bond
Equity (ESG) UCITS ETF UCITS ETF UCITS ETF Multi-Factor UCITS ETF (ESG) UCITS ETF Aligned UCITS ETF UCITS ETF
usop usb usb usb usb usb usb
1,301,680,303 220,641,117 112,386,938 238,699,000 5,800,704,322 187,987,456 32,575,988
- - 20,482,685 - - - -
1,342,135 138,341 430,191 2,103,199 1,325,412 1,004,644 687,560
4,601,633 52,038 2,087,375 1,219,428 26,117,473 - 564,733
- 1,192,700 - 2,303,990 - - -
- 47,669 - - - - 262,343
4,553,559 484,425 130,028 - 4,984,305 207,888 -
- - - 3,839,811 - - 245,337
- - 1,333,049 7,175 439 - -

- - 600 45,135 10,766,540 -

- 3,028 - 4,398 - -
1,312,177,630 222,559,318 136,850,866 248,222,136 5,843,898,491 189,199,988 34,335,961
- - (536,815) (978,620) (10,217,118) (13,133) (173,029)
- (9,021) - - - - -
(629,183) (67,789) (59,366) (131,4006) (2,224,164) (65,951) (18,692)
(321) (120,436) (2,088,522) (932,315) (9,691,945) - (178,688)
- - - - (1,157,212) - -
- - (709,972) - - - -
(6,185,899) (1,192,700) - (2,303,990) - (297,380)
(6,815,403) (1,389,946) (3,394,675) (4,346,331) (23,290,439) (79,084) (667,789)
1,305,362,227 221,169,372 133,456,191 243,875,805 5,820,608,052 189,120,904 33,668,172

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)
As at 30 June 2024

Notes

Japan Research
Enhanced Index Equity
(ESG) UCITS ETF

usb

Assets

Financial assets at fair value through profit or loss
Financial assets at fair value through profit or loss pledged as collateral
Cash

Cash equivalents

Cash collateral received*

Amounts due from brokers

Dividend receivable

Interest receivable

Securities sold awaiting settlement

Receivable for shares issued

Other receivables**

Total Assets

Liabilities

Financial liabilities at fair value through profit or loss
Bank overdraft

Fees and expenses payable

Securities purchased awaiting settlement

Payable for shares redeemed

Distributions payable

Other payables**

Total Liabilities (excluding net assets attributable to holders of redeemable participating shares)

Net assets attributable to holders of redeemable participating shares

*Represents cash collateral received as at the period end in relation to securities lending transactions.

16

450,457,899

2,643,994

437,855

900

453,540,648

(123,547)

(139,611)

(263,158)

453,277,490

**Qther receivables are principally comprised of securities lending income receivable as at the period end. Other payables are principally comprised of the adjustments to account for balances in the
name of the Sub-Funds in accordance with the Central Bank (Supervision and Enforcement Act 2013 (Section 48(1)) Investor Money Regulations 2015 for Fund Service Providers (the “Regulations”),

capital gains tax payable and cash collateral balances due to the Securities Lending Agent as at the period end.

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)

As at 30 June 2024

UK Equity US Research Enhanced US Research Enhanced usD Corporate Bond uSD Emerging usD Ultra-Short
Core Index Equity Index Equity SRI Paris Research Enhanced Index Markets Sovereign Income
UCITS ETF (ESG) UCITS ETF Aligned UCITS ETF (ESG) UCITS ETF Bond UCITS ETF UCITS ETF
GBP usb usb usb usb usb
218,256,314 8,705,450,402 250,635,095 54,575,464 690,912,558 247,268,010
445,351 70,550 592,370 57,308 2,082,928 2,589,249
1,989,840 23,180,331 - 246,661 3,532,038 25,977,406
- - - 5,333,545 -

192,739 - - 148,961 -
814,160 4,159,459 97,279 - - -
- - - 609,628 11,731,599 2,172,729
- 54,436,817 - 2,098,826 6,417,372 -

3,144,544 14,127,134 1,529,457 - 353,961

399 - - 6,711
224,843,347 8,801,424,693 252,854,201 57,736,848 720,370,712 278,007,394

(2,600) (1,412,249) (50,378) (279,059) (6,101,898)
- (429,971) - - - -
(86,179) (2,546,629) (70,296) (16,950) (412,810) (78,955)
(2,625,526) (13,663,879) (1,523,887) (2,036,578) (2,484,633) (4,142,629)
(601,572) (55,126,990) - - (353,713) -
- - (632,009) (503,058)
(200,621) (5,333,545) -
(3,516,498) (73,179,718) (1,644,561) (2,332,587) (15,318,608) (4,724,642)

221,326,849

8,728,244,975

251,209,640

55,404,261

705,052,104

273,282,752

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position
As at 31 December 2023

AC Asia Pacific ex Japan
Research Enhanced Index
Equity (ESG) UCITS ETF

Active Global
Aggregate Bond
UCITS ETF (1)

Notes usb usb
Assets
Financial assets at fair value through profit or loss 2 25,312,287 40,441,262
Financial assets at fair value through profit or loss pledged as collateral 2 - -
Cash 130,844 1,310,645
Cash equivalents - 903,936
Cash collateral received* 16 - -
Amounts due from brokers 7,887 226,472
Dividend receivable 41,919 -
Interest receivable - 353,668
Securities sold awaiting settlement - 139
Receivable for shares issued - 6,158,806
Other receivables** 224
Total Assets 25,492,937 49,395,152
Liabilities
Financial liabilities at fair value through profit or loss 2 - (506,934)
Bank overdraft - -
Fees and expenses payable 3 (11,747) (18,577)
Securities purchased awaiting settlement - (2,460,709)
Payable for shares redeemed - (1,782,213)
Distributions payable - -
Other payables** - (1,126,487)
Total Liabilities (excluding net assets attributable to holders of redeemable participating shares) (11,747) (5,894,920)
Net assets attributable to holders of redeemable participating shares 25,481,190 43,500,232

*Represents cash collateral received as at the year end in relation to securities lending transactions.

**Other receivablesare principally comprised of securities lending income receivable as at the year end. Other payables are principally comprised of the adjustments to account for balances in the name
of the Sub-Funds in accordance with the Central Bank (Supervision and Enforcement Act 2013 (Section 48(1)) Investor Money Regulations 2015 for Fund Service Providers (the “Regulations”), capital

gains tax payable and cash collateral balances due to the Securities Lending Agent as at the year end.

(1) Sub-Fund launched on 11 October 2023.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)
As at 31 December 2023

BetaBuilders China BetaBuilders BetaBuilders BetaBuilders BetaBuilders BetaBuilders
Aggregate Bond EUR Govt Bond EUR Govt Bond UK Gilt 1-5 yr US Equity us Small Cap
UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF Equity UCITS ETF
usop EUR EUR GBP usp usp
117,224,943 37,558,414 34,671,467 51,748,447 18,064,031 128,496,760
229,541 4,013 27,259 36,368 162 19,579
- - - - 60,776 -
9,998 205,058
- - - - 15,380 124,026
1,536,563 237,393 325,555 284,693 - -
- 1,360,457 93,414 4,007,648 1,633 30,877
- 655 - - 213
503 - 364 60 622
118,991,047 39,160,780 35,118,350 56,077,520 18,152,040 128,877,135
(376,054) - .
- (614,579) - - (2,129) -
(50,807) (8,3006) (4,409) (6,148) (1,299) (12,068)
- (717,640) (94,398) (3,848,275) - -
(148,162) -
- (92)
(426,861) (1,340,525) (98,807) (4,002,585) (3,520) (12,068)
118,564,186 37,820,255 35,019,543 52,074,935 18,148,520 128,865,067

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)
As at 31 December 2023

BetaBuilders
US Treasury Bond
0-1yr UCITS ETF

BetaBuilders
US Treasury Bond
0-3 Months UCITS ETF

Notes usb usb
Assets
Financial assets at fair value through profit or loss 2 2,889,702,440 458,332,199
Financial assets at fair value through profit or loss pledged as collateral 2 - -
Cash 2,506,329 34,615
Cash equivalents - 528,622
Cash collateral received* 16 18,696,888 2,666,142
Amounts due from brokers - -
Dividend receivable - -
Interest receivable 2,446,833 216,016
Securities sold awaiting settlement 435,211,239 117,932,123
Receivable for shares issued 531,386 528,410
Other receivables** 12,751 3,359
Total Assets 3,349,107,866 580,241,486
Liabilities
Financial liabilities at fair value through profit or loss 2 (1,453,537) (95,360)
Bank overdraft - -
Fees and expenses payable 3 (401,334) (53,633)

Securities purchased awaiting settlement
Payable for shares redeemed
Distributions payable

Other payables**

Total Liabilities (excluding net assets attributable to holders of redeemable participating shares)

Net assets attributable to holders of redeemable participating shares

*Represents cash collateral received as at the year end in relation to securities lending transactions.

(485,819,048)

(18,696,888)

(122,243,001)

(2,666,142)

(506,370,807)

(125,058,136)

2,842,737,059

455,183,350

**Qther receivables are principally comprised of securities lending income receivable as at the year end. Other payables are principally comprised of the adjustments to account for balances in the name
of the Sub-Funds in accordance with the Central Bank (Supervision and Enforcement Act 2013 (Section 48(1)) Investor Money Regulations 2015 for Fund Service Providers (the “Regulations”), capital

gains tax payable and cash collateral balances due to the Securities Lending Agent as at the year end.

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV

Statement of Financial Position (continued)

As at 31 December 2023

BetaBuilders

BetaBuilders

Carbon Transition

Carbon Transition

China A Research

Climate Change

us Treasury Bond us Treasury Bond China Equity (CTB) Global Equity (CTB) Enhanced Index Equity Solutions
1-3 yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF (ESG) UCITS ETF UCITS ETF
usb usb usb usb usb usb
99,858,360 254,174,463 4,474,225 1,083,216,711 24,697,956 18,077,708
69,572 1,050,406 4,942 642,431 203,863 75,347
- 211,298 - 597,819 - 228,733
- 19,410 -
- - 5,246 802,878 14,212
458,304 1,708,464 - - -
4,217,121 3,184,370 -
7,924 753,350 7,303
316 419 -
104,611,597 261,082,770 4,484,413 1,085,286,552 24,901,819 18,396,000
(735) (658,010) (38,457)
- - - (664) - -
(11,351) (37,483) (2,542) (308,404) (16,092) (15,111)
(4,223,261) (6,307,925) - - - -
(4,235,347) (7,003,418) (2,542) (347,525) (16,092) (15,111)
100,376,250 254,079,352 4,481,871 1,084,939,027 24,885,727 18,380,889

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)
As at 31 December 2023

EUR Corporate Bond
1-5 yr Research Enhanced
Index (ESG) UCITS ETF

EUR Corporate Bond
Research Enhanced Index
(ESG) UCITS ETF

Notes EUR EUR
Assets
Financial assets at fair value through profit or loss 2 104,028,220 219,829,526
Financial assets at fair value through profit or loss pledged as collateral 2 - -
Cash 318,072 811,794
Cash equivalents - -
Cash collateral received* 16
Amounts due from brokers -
Dividend receivable - -
Interest receivable 1,040,621 2,189,755
Securities sold awaiting settlement 634,484 1,160,654
Receivable for shares issued - 9,916
Other receivables** -
Total Assets 106,021,397 224,001,645
Liabilities
Financial liabilities at fair value through profit or loss 2 - (89,340)
Bank overdraft - -
Fees and expenses payable 3 (6,145) (13,334)
Securities purchased awaiting settlement (782,671) (1,550,923)
Payable for shares redeemed - -
Distributions payable -
Other payables** -
Total Liabilities (excluding net assets attributable to holders of redeemable participating shares) (788,816) (1,653,597)

Net assets attributable to holders of redeemable participating shares

*Represents cash collateral received as at the year end in relation to securities lending transactions.

105,232,581

222,348,048

**Qther receivables are principally comprised of securities lending income receivable as at the year end. Other payables are principally comprised of the adjustments to account for balances in the name
of the Sub-Funds in accordance with the Central Bank (Supervision and Enforcement Act 2013 (Section 48(1)) Investor Money Regulations 2015 for Fund Service Providers (the “Regulations”), capital

gains tax payable and cash collateral balances due to the Securities Lending Agent as at the year end.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV

Statement of Financial Position (continued)

As at 31 December 2023

EUR Ultra-Short

Europe Research Enhanced

Eurozone Research

GBP Ultra-Short

Global Emerging Markets

Income Index Equity Enhanced Index Equity Income Research Enhanced Index
UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF Equity (ESG) UCITS ETF
EUR EUR EUR GBP usb
782,026,113 960,284,937 152,755,811 148,912,941 1,169,604,410
1,065,325 1,057,824 206,476 99,804 1,009,332
70,920,435 6,008,943 697,814 29,274,460 2,383,315
210,600 - - - -
- 808,614 84,034 - 2,743,515
3,073,362 - - 1,004,581 -
20,133 98 17,874,546 -
- 9,768,012 521 -
234 - - -
857,316,202 977,928,428 171,619,202 179,291,786 1,175,740,572
(47,760) - (19,237) (7,151)
(176,945) (307,943) (59,361) (52,160) (534,589)
- (6,430,615) - (989,511) (258,692)
_ - (18,033,120) - )
- - - (627,651) -
- - - - (5,120,156)
(224,705) (6,738,558) (18,111,718) (1,676,473) (5,913,437)
857,091,497 971,189,870 153,507,484 177,615,313 1,169,827,135

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)
As at 31 December 2023

Global Equity Global Equity
Multi-Factor Premium Income
UCITS ETF UCITS ETF (2)
Notes usb usb
Assets
Financial assets at fair value through profit or loss 2 154,872,204 15,214,377
Financial assets at fair value through profit or loss pledged as collateral 2 - 2,642,706
Cash 158,211 806,499
Cash equivalents 2,950 -
Cash collateral received* 16 -
Amounts due from brokers 13,965 -
Dividend receivable 351,514 10,477
Interest receivable - -
Securities sold awaiting settlement - 33,495
Receivable for shares issued - 3,115,916
Other receivables** 738 -
Total Assets 155,399,582 21,823,470
Liabilities
Financial liabilities at fair value through profit or loss 2 - (111,010)
Bank overdraft - -
Fees and expenses payable 3 (45,305) (3,400)
Securities purchased awaiting settlement (102) (2,592,104)
Payable for shares redeemed - (562,359)
Distributions payable - -
Other payables** - (656,594)
Total Liabilities (excluding net assets attributable to holders of redeemable participating shares) (45,407) (3,925,467)
Net assets attributable to holders of redeemable participating shares 155,354,175 17,898,003

*Represents cash collateral received as at the year end in relation to securities lending transactions.

**Other receivablesare principally comprised of securities lending income receivable as at the year end. Other payables are principally comprised of the adjustments to account for balances in the name
of the Sub-Funds in accordance with the Central Bank (Supervision and Enforcement Act 2013 (Section 48(1)) Investor Money Regulations 2015 for Fund Service Providers (the “Regulations”), capital

gains tax payable and cash collateral balances due to the Securities Lending Agent as at the year end.

(2) Sub-Fund launched on 30 November 2023.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV

Statement of Financial Position (continued)

As at 31 December 2023

Global High Yield Corporate
Bond Multi-Factor

Global Research
Enhanced Index Equity

Global Research Enhanced
Index Equity SRI Paris

Green Social
Sustainable Bond

Japan Research
Enhanced Index Equity

UCITS ETF (ESG) UCITS ETF Aligned UCITS ETF (3) UCITS ETF (4) (ESG) UCITS ETF
usb usp usp usop usop
151,440,261 3,861,103,853 42,741,996 38,566,244 136,301,585
3,440,267 315,276 554,519 623,703 50,213
345,918 26,858,138 - 104,586 467,590
2,115,663 - - - -
- - - 160,837 292,202
- 3,379,656 36,106 - 157,900
2,480,562 - - 292,266 -
305,405 944 - - -
130,707 2,254,619 - 1,086,808 183,921
2,964 - - - -
160,261,747 3,893,912,486 43,332,621 40,834,444 137,453,411
(772,804) (8,569,036) (19,520) (156,115) (76,503)
(88,823) (1,351,569) (12,946) (19,356) (50,201)
(2,591,935) (120,540) - (1,063,631) -
(74,556) (2,240,801) - - (185,803)
(3,106,926) - (312,035) (204,068)
(6,635,044) (12,281,946) (344,501) (1,443,170) (312,507)
153,626,703 3,881,630,540 42,988,120 39,391,274 137,140,904

(3) Sub-Fund launched on 9 August 2023.

(4) Sub-Fund launched on 23 February 2023.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Financial Position (continued)
As at 31 December 2023

RMB Ultra-Short UK Equity
Income Core
UCITS ETF (5) UCITS ETF
usb GBP
Assets
Financial assets at fair value through profit or loss 2 - 136,297,115
Financial assets at fair value through profit or loss pledged as collateral 2 - -
Cash 3 12,852 182,745
Cash equivalents 3 - 1,140,383
Cash collateral received* 18 -
Amounts due from brokers - 26,802
Dividend receivable - 336,317
Interest receivable 20,979 -
Securities sold awaiting settlement -
Receivable for shares issued - -
Other receivables** 534
Total Assets 33,831 137,983,896
Liabilities
Financial liabilities at fair value through profit or loss -
Bank overdraft - -
Fees and expenses payable (9,261) (52,922)
Securities purchased awaiting settlement - -
Payable for shares redeemed -
Distributions payable -
Other payables** (24,570)
Total Liabilities (excluding net assets attributable to holders of redeemable participating shares) (33,831) (52,922)
Net assets attributable to holders of redeemable participating shares - 137,930,974

*Represents cash collateral received as at the year end in relation to securities lending transactions.

**Other receivables are principally comprised of securities lending income receivable as at the year end. Other payables are principally comprised of the adjustments to account for balances in the name
of the Sub-Funds in accordance with the Central Bank (Supervision and Enforcement Act 2013 (Section 48(1)) Investor Money Regulations 2015 for Fund Service Providers (the “Regulations”), capital

gains tax payable and cash collateral balances due to the Securities Lending Agent as at the year end.

(5) Sub-Fund liquidated on 12 December 2023.

The accompanying notes form an integral part of the financial statements.



JPMorgan ETFs (Ireland) ICAV

Statement of Financial Position (continued)

As at 31 December 2023

US Research Enhanced

US Research Enhanced

usD Corporate Bond

uSD Emerging

usD ultra-Short

Index Equity Index Equity SRI Paris Research Enhanced Index Markets Sovereign Income

(ESG) UCITS ETF Aligned UCITS ETF (6) (ESG) UCITS ETF Bond UCITS ETF UCITS ETF

usb usop usb usb usb

5,175,143,026 14,985,044 60,669,784 562,132,140 207,129,845

56,268 21,227 34,777 776,467 6,083,550

12,003,938 - 388,150 2,870,161 22,533,362

- - - 3,006,600 -

- - 145,500 - 185,261

4,187,318 7,222 - - -

- - 623,781 9,107,441 1,577,600

- - 154,397 - -

23,769,794 - - - 2,071,526

80 - 20 5,862 1,212

5,215,160,424 15,013,493 62,016,409 577,898,671 239,582,356
(241,599) (30,867) (292,610) (3,198,963)

(241,075) - (108) - -

(1,537,431) (4,143) (17,825) (358,203) (70,230)

(23,517,176) - (740,842) - -

(158,455) - - - -

- - - (591,329) (622,718)

- - - (3,006,600) (400,318)

(25,695,736) (35,010) (1,051,385) (7,155,095) (1,093,266)

5,189,464,688 14,978,483 60,965,024 570,743,576 238,489,090

(6) Sub-Fund launched on 9 August 2023.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income
For the six month period ended 30 June 2024

AC Asia Pacific ex Japan
Research Enhanced Index
Equity (ESG) UCITS ETF

Notes usb
Investment income
Net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss 1,764,151
Dividend income 361,787
Interest from financial assets at fair value through profit or loss -
Interest income 2,114
Securities lending income 16 -
Other income
Total operating income/(loss) 2,128,052
Expenses
Fees and expenses 4 (38,475)
Total operating expenses (38,475)
Finance costs
Overdraft expense (885)
Distributions 1 (28,425)
Total finance costs (29,310)
Net income/(loss) from operations before tax 2,060,267
Withholding tax (32,902)
Capital gain tax (142,770)
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 1,884,595

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2024

Active Global Active US Active US Active US BetaBuilders China BetaBuilders BetaBuilders
Aggregate Bond Equity Growth Value Aggregate Bond EUR Govt Bond EUR Govt Bond
UCITS ETF UCITS ETF (1) UCITS ETF (1) UCITS ETF (1) UCITS ETF 1-3 yr UCITS ETF UCITS ETF
usp usp usp usp usb EUR EUR
(3,208,772) 1,094,206 2,263,199 897,395 1,867,902 (375,424) (1,002,572)
37,501 40,756 33,798 120,340 - - -
1,260,503 - - - 1,549,247 415,472 314,480
12,351 2,419 114 118 2,234 481 715
- - - - - 1,419 3
3,394 572 37 60 383 594 454
(1,895,023) 1,137,953 2,297,148 1,017,913 3,419,766 42,542 (686,920)
(90,580) (12,755) (26,658) (25,675) (165,067) (15,652) (10,504)
(90,580) (12,755) (26,658) (25,675) (165,067) (15,652) (10,504)
(3,271) (32) (31 - (658)
(7,190) - - (475,702) -
(10,461) - (32) (31) (475,702) (658)
(1,996,064) 1,125,198 2,270,458 992,207 2,778,997 26,232 (697,424)
(6,267) (6,957) (3,959) (16,333)
(2,002,331) 1,118,241 2,266,499 975,874 2,778,997 26,232 (697,424)

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

(1) Sub-Fund launched on 18 January 2024.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2024

BetaBuilders

UK Gilt 1-5 yr
UCITS ETF
Notes GBP
Investment income
Net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss (771,012)
Dividend income -
Interest from financial assets at fair value through profit or loss 928,594
Interest income 1,135
Securities lending income 16 1,847
Other income 64
Total operating income/(loss) 160,628
Expenses
Fees and expenses 4 (19,390)
Total operating expenses (19,390)
Finance costs
Overdraft expense (19)
Distributions 11 (881,215)
Total finance costs (881,234)
Net income/(loss) from operations before tax (739,996)
Withholding tax
Capital gain tax
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations (739,996)

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)

For the six month period ended 30 June 2024

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

Carbon Transition

us Equity us Small Cap UsS Treasury Bond US Treasury Bond US Treasury Bond US Treasury Bond China Equity (CTB)
UCITS ETF Equity UCITS ETF 0-1yr UCITS ETF 0-3 Months UCITS ETF 1-3 yr UCITS ETF UCITS ETF UCITS ETF
usop usp usp usp usb usop usp
2,573,843 3,995,965 (135,987,732) (17,064,714) (1,127,856) (8,540,731) 228,515
138,101 1,091,939 911,598 336,061 - 6,292 66,775
- - 86,777,157 14,940,769 1,884,123 3,955,668 -
328 2,110 176,297 125,392 6,474 2,576 565
583 23,407 75,565 4,881 1,612 4,707 -

291 1,154 8,911 5,288 75 1,144
2,713,146 5,114,575 (48,038,204) (1,652,323) 764,428 (4,570,344) 295,855
(3,873) (108,802) (1,589,261) (243,904) (29,559) (93,212) (10,138)
(3,873) (108,802) (1,589,261) (243,904) (29,559) (93,212) (10,138)
- (80) (16) (15) - (126)
(8,850) (495,069) - - - B
(8,850) (495,149) (16) (15) - - (126)
2,700,423 4,510,624 (49,627,481) (1,896,242) 734,869 (4,663,556) 285,591
(18,906) (154,419) - - - (2,926)
2,681,517 4,356,205 (49,627,481) (1,896,242) 734,869 (4,663,556) 282,665

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2024

Carbon Transition
Global Equity (CTB)

UCITS ETF

Notes usb
Investment income
Net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss 116,651,811
Dividend income 14,914,100
Interest from financial assets at fair value through profit or loss -
Interest income 26,570
Securities lending income 16 -
Other income 822
Total operating income/(loss) 131,593,303
Expenses
Fees and expenses 4 (1,216,611)
Total operating expenses (1,216,611)
Finance costs
Overdraft expense 97)
Distributions 11 -
Total finance costs 97)
Net income/(loss) from operations before tax 130,376,595
Withholding tax (1,990,940)
Capital gain tax -
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 128,385,655

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2024

China A Research

Climate Change

EUR Corporate Bond

EUR Corporate Bond

EUR Ultra-Short

Europe Research

Eurozone Research

Enhanced Index Equity Solutions 1-5 yr Research Enhanced Research Enhanced Index Income Enhanced Index Equity Enhanced Index Equity
(ESG) UCITS ETF UCITS ETF Index (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF
usop usb EUR EUR EUR EUR EUR

(613,709) 1,349,696 (832,158) (1,977,097) 969,483 81,649,040 7,179,630
378,370 246,762 - - - 34,489,473 7,884,991

- - 2,176,544 4,269,875 15,008,148 - -

5,820 2,638 4,524 11,683 75,886 5,329 3,076

230 - 792 3,046 2,295 1,739 2,018

(229,289) 1,599,096 1,349,702 2,307,507 16,055,812 116,145,581 15,069,715
(54,165) (58,661) (24,569) (53,875) (761,216) (1,608,632) (312,517)
(54,165) (58,661) (24,569) (53,875) (761,216) (1,608,632) (312,517)

- - - (605) -

(5,399) - - - (273,717) (10,657)

(5,399) - - - - (274,322) (10,657)
(288,853) 1,540,435 1,325,133 2,253,632 15,294,596 114,262,627 14,746,541
(37,837) (23,181) - - (3,143,174) (470,017)
(326,690) 1,517,254 1,325,133 2,253,632 15,294,596 111,119,453 14,276,524

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2024

GBP Ultra-Short

Income
UCITS ETF
Notes GBP
Investment income
Net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss (356,992)
Dividend income 259,640
Interest from financial assets at fair value through profit or loss 4,520,536
Interest income 37,384
Securities lending income 16 -
Other income 1,161
Total operating income/(loss) 4,461,729
Expenses
Fees and expenses 4 (163,019)
Total operating expenses (163,019)
Finance costs
Overdraft expense -
Distributions 1 (3,139,078)

Total finance costs

Net income/(loss) from operations before tax

Withholding tax
Capital gain tax

Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations

(3,139,078)

1,159,632

1,159,632

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)

For the six month period ended 30 June 2024

Global Emerging Markets Global Equity Global Equity Global High Yield Global Research Global Research Enhanced Green Social
Research Enhanced Index Multi-Factor Premium Income Corporate Bond Enhanced Index Equity Index Equity SRI Paris Sustainable Bond
Equity (ESG) UCITS ETF UCITS ETF UCITS ETF Multi-Factor UCITS ETF (ESG) UCITS ETF Aligned UCITS ETF UCITS ETF
usop usb usb usb usb usb usb
76,833,768 8,279,961 291,766 (2,427,118) 505,483,063 15,014,006 (1,695,246)
20,546,871 3,282,754 987,801 17,174 53,268,835 1,703,588 8,213
- - - 7,246,271 - - 748,552
27,938 4,955 16,611 18,771 25,775 31,763 12,866
- 13,860 - 15,632 - - -
3,779 - 17,617 2,869 5,491 893 3,400
97,412,356 11,581,530 1,313,795 4,873,599 558,783,164 16,750,250 (922,215)
(1,791,437) (184,023) (108,478) (336,592) (5,840,509) (180,082) (57,721)
(1,791,437) (184,023) (108,478) (336,592) (5,840,509) (180,082) (57,721)
(20,644) (27) (94) (2,382) (329) (164)
(30,356) - (1,585,137) (1,878,358) (1,257,918) (30,178)
(51,000) 27) (1,585,231) (1,880,740) (1,258,247) (30,342) -
95,569,919 11,397,480 (379,914) 2,656,267 551,684,408 16,539,826 (979,936)
(1,942,178) (382,341) (116,089) - (6,277,781) (219,364)
(1,903,341) - - - - -
91,724,400 11,015,139 (496,003) 2,656,267 545,406,627 16,320,462 (979,936)

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2024

Japan Research
Enhanced Index Equity
(ESG) UCITS ETF

Notes usb
Investment income
Net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss 6,444,939
Dividend income 2,390,921
Interest from financial assets at fair value through profit or loss -
Interest income 2,941
Securities lending income 16 -
Other income 414
Total operating income/(loss) 8,839,215
Expenses
Fees and expenses 4 (297,476)
Total operating expenses (297,476)
Finance costs
Overdraft expense (425)
Distributions 1 (104,687)
Total finance costs (105,112)
Net income/(loss) from operations before tax 8,436,627
Withholding tax (357,163)
Capital gain tax -
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 8,079,464

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV

Statement of Comprehensive Income (continued)

For the six month period ended 30 June 2024

UK Equity US Research Enhanced US Research Enhanced usD Corporate Bond uSD Emerging usD Ultra-Short
Core Index Equity Index Equity SRI Paris Research Enhanced Index Markets Sovereign Income
UCITS ETF (ESG) UCITS ETF Aligned UCITS ETF (ESG) UCITS ETF Bond UCITS ETF UCITS ETF
GBP usb usb usb usb usb
9,788,294 971,186,098 10,407,336 (2,133,127) (33,694,771) 79,933
4,071,964 46,129,226 789,860 5,597 75,798 578,381
- - - 1,345,390 18,335,821 6,642,411

5,053 2,358 5,524 4,162 17,118 65,523

2,113 - - - 39,911 -

454 4,854 40,445 4,298
13,867,878 1,017,322,536 11,202,720 (777,978) (15,185,678) 7,370,546
(218,617) (6,793,661) (125,014) (52,697) (1,152,405) (236,976)
(218,617) (6,793,661) (125,014) (52,697) (1,152,405) (236,976)

- (6,827) - (19) - (181)

(402,195) (2,149,801) (3,692) (37,352) (3,085,123) (2,894,653)
(402,195) (2,156,628) (3,692) (37,371) (3,085,123) (2,894,834)
13,247,066 1,008,372,247 11,074,014 (868,046) (19,423,206) 4,238,736
(19,161) (6,435,072) (113,918) (10,755)
13,227,905 1,001,937,175 10,960,096 (868,046) (19,423,206) 4,227,981

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income
For the six month period ended 30 June 2023

AC Asia Pacific ex Japan
Research Enhanced Index
Equity (ESG) UCITS ETF

Notes usb
Investment income
Net (loss)/gain in fair value on financial assets and financial liabilities at fair value through profit or loss (142,170)
Dividend income 359,503
Interest from financial assets at fair value through profit or loss -
Interest income 3,020
Securities lending income 16 -
Other income 1,117
Total operating income/(loss) 221,470
Expenses
Fees and expenses 4 (37,164)
Total operating expenses (37,164)
Finance costs
Overdraft expense -
Distributions 1 (28,321)
Total finance costs (28,321)
Net income/(loss) from operations before tax 155,985
Withholding tax (34,067)
Capital gain tax (4,222)
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 117,696

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2023

BetaBuilders China BetaBuilders BetaBuilders BetaBuilders BetaBuilders BetaBuilders
Aggregate Bond EUR Govt Bond EUR Govt Bond UK Gilt 1-5 yr US Equity us Small Cap
UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF Equity UCITS ETF

usop EUR EUR GBP usp usp

(639,794) (43,619) 230,481 (1,631,590) 3,487,494 2,012,095

- - - - 184,459 174,184

1,305,585 331,033 188,957 496,919 - -

1,850 499 2,195 719 524 186

- 1,838 3 923 209 9,803

28 1,683 1,287 258 - 1

667,669 291,434 422,923 (1,132,771) 3,672,686 2,196,279
(125,377) (26,320) (8,219) (15,544) (4,394) (15,276)
(125,377) (26,320) (8,219) (15,544) (4,394) (15,276)

- (555) - (2,745) (6) -

(349,174) - - (422,735) (11,796) (97,728)
(349,174) (555) - (425,480) (11,802) (97,728)
193,118 264,559 414,704 (1,573,795) 3,656,490 2,083,275

(25,122) (24,563)

193,118 264,559 414,704 (1,573,795) 3,631,368 2,058,712

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2023

BetaBuilders
US Treasury Bond
0-1yr UCITS ETF

Notes usb
Investment income
Net (loss)/gain in fair value on financial assets and financial liabilities at fair value through profit or loss 280,502,418
Dividend income -
Interest from financial assets at fair value through profit or loss 51,047,078
Interest income 656,686
Securities lending income 16 432,243
Other income 19,235
Total operating income/(loss) 332,657,660
Expenses
Fees and expenses 4 (1,095,281)
Total operating expenses (1,095,281)
Finance costs
Overdraft expense (8,714)
Distributions 11 -
Total finance costs (8,714)
Net income/(loss) from operations before tax 331,553,665
Withholding tax
Capital gain tax
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 331,553,665

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)

For the six month period ended 30 June 2023

BetaBuilders
US Treasury Bond

BetaBuilders
US Treasury Bond

BetaBuilders
US Treasury Bond

Carbon Transition
China Equity (CTB)

Carbon Transition
Global Equity (CTB)

China A Research
Enhanced Index Equity

0-3 Months UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF (ESG) UCITS ETF
usop usop usop usop usop usop
11,514,279 (124,742) 8,468,800 (230,573) 72,804,464 (1,160,144)
54,751 - 26,886 39,415 8,316,349 152,881
3,038,828 1,195,639 3,472,596 - - -
16,538 5,747 6,007 257 32,011 2,326
3,230 175 761 - - -

365 622 5,253 185 142
14,627,991 1,077,441 11,980,303 (190,901) 81,153,009 (1,004,795)
(57,869) (27,858) (99,365) (9,206) (587,786) (25,107)
(57,869) (27,858) (99,365) (9,206) (587,786) (25,107)
(69) (11) -

- - (5,927)

- - (69) - 11 (5,927)
14,570,122 1,049,583 11,880,869 (200,107) 80,565,212 (1,035,829)
(2,483) (1,185,027) (15,350)

14,570,122 1,049,583 11,880,869 (202,590) 79,380,185 (1,051,179)

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2023

Climate Change

Solutions
UCITS ETF
Notes usb
Investment income
Net (loss)/gain in fair value on financial assets and financial liabilities at fair value through profit or loss 1,213,608
Dividend income 237,778
Interest from financial assets at fair value through profit or loss -
Interest income 1,909
Securities lending income 16 -
Other income 92
Total operating income/(loss) 1,453,387
Expenses
Fees and expenses 4 (44,661)
Total operating expenses (44,661)
Finance costs
Overdraft expense
Distributions 11
Total finance costs R
Net income/(loss) from operations before tax 1,408,726
Withholding tax (27,245)
Capital gain tax -
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 1,381,481

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV

Statement of Comprehensive Income (continued)

For the six month period ended 30 June 2023

EUR Corporate Bond

EUR Corporate Bond

EUR Ultra-Short

Europe Research Enhanced

Eurozone Research

GBP Ultra-Short

1-5 yr Research Enhanced Research Enhanced Index Income Index Equity Enhanced Index Equity Income
Index (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF
EUR EUR EUR EUR EUR GBP
(315,043) 1,870,497 (810,076) 35,978,781 13,477,139 52,600
- - - 11,257,467 2,618,438 234,273
455,950 1,303,293 11,150,684 - - 1,203,579
3,112 4,897 704,436 906 1,626 907,637
1,566 1,312 3,706 2,609 108 3,588
145,585 3,179,999 11,048,750 47,239,763 16,097,311 2,401,677
(26,476) (106,701) (409,594) (544,454) (137,661) (65,049)
(26,476) (106,701) (409,594) (544,454) (137,661) (65,049)
(162) - (398)
(4,501) (39,115) (1,601,928)
- - - (4,663) (39,115) (1,602,326)
119,109 3,073,298 10,639,156 46,690,646 15,920,535 734,302
(1,874) (1,103,389) (159,308)
117,235 3,073,298 10,639,156 45,587,257 15,761,227 734,302

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2023

Global Emerging Markets
Research Enhanced Index
Equity (ESG) UCITS ETF

Notes usb
Investment income
Net (loss)/gain in fair value on financial assets and financial liabilities at fair value through profit or loss 30,329,434
Dividend income 17,351,063
Interest from financial assets at fair value through profit or loss -
Interest income 26,834
Securities lending income 16 -
Other income 2,201
Total operating income/(loss) 47,709,532
Expenses
Fees and expenses 4 (1,599,394)
Total operating expenses (1,599,394)
Finance costs
Overdraft expense (763)
Distributions 1 (31,441)
Total finance costs (32,204)
Net income/(loss) from operations before tax 46,077,934
Withholding tax (1,990,355)
Capital gain tax (1,241,982)
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 42,845,597

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV

Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2023

Global Equity Global High Yield Corporate Global Research Green Social Japan Research
Multi-Factor Bond Multi-Factor Enhanced Index Equity Sustainable Bond Enhanced Index Equity
UCITS ETF UCITS ETF (ESG) UCITS ETF UCITS ETF (1) (ESG) UCITS ETF
usb usbp usb usb usb
4,609,677 8,684,573 226,925,329 (9,363) 7,032,822
2,033,189 17,311 18,514,614 7,279 808,726

- 6,892,129 - 366,507 -

5,998 10,692 17,905 4,073 4,749

5,396 27,929 - - -

143 4,019 8,174 1,331 440
6,654,403 15,636,653 245,466,022 369,827 7,846,737
(104,012) (337,423) (1,873,897) (32,549) (79,122)
(104,012) (337,423) (1,873,897) (32,549) (79,122)
23) (805) (34) -

- (3,419,710) (39,882) (66,058)

(23) (3,420,515) (39,916) - (66,058)
6,550,368 11,878,715 243,552,209 337,278 7,701,557
(234,709) (2,303,079) (18) (120,528)
6,315,659 11,878,715 241,249,130 337,260 7,581,029

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

(1) Sub-Fund launched on 23 February 2023.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2023

RMB Ultra-Short

Income
UCITS ETF
Notes usb
Investment income
Net (loss)/gain in fair value on financial assets and financial liabilities at fair value through profit or loss (1,917,689)
Dividend income -
Interest from financial assets at fair value through profit or loss 641,876
Interest income 13,307
Securities lending income 16 -
Other income 35
Total operating income/(loss) (1,262,471)
Expenses
Fees and expenses 4 (66,161)
Total operating expenses (66,161)
Finance costs
Overdraft expense -
Distributions 11 (260,769)
Total finance costs (260,769)
Net income/(loss) from operations before tax (1,589,401)
Withholding tax
Capital gain tax
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations (1,589,401)

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV

Statement of Comprehensive Income (continued)
For the six month period ended 30 June 2023

UK Equity US Research Enhanced usD Corporate Bond uSD Emerging usD Ultra-Short

Core Index Equity Research Enhanced Index Markets Sovereign Income

UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF Bond UCITS ETF UCITS ETF

GBP usb usp usp usp

(4,798,546) 376,270,154 3,068,349 3,861,050 (211,594)

1,717,352 18,792,392 9,254 30,412 388,879

- - 1,896,992 12,987,540 3,866,361

2,458 643 5,109 8,204 333,917

56 - - 68,722 -

3,250 46,962 371 8,619 2,238

(3,075,430) 395,110,151 4,980,575 16,964,547 4,379,801

(89,848) (2,358,860) (82,861) (856,980) (201,511)

(89,848) (2,358,860) (82,861) (856,980) (201,511)

(189) (1,237) (247) (1,579) (45)

(133,266) (1,126,304) (36,800) (1,911,564) (2,387,806)

(133,455) (1,127,541) (37,047) (1,913,143) (2,387,851)

(3,298,733) 391,623,750 4,860,667 14,194,424 1,790,439
(3,047) (2,644,303)

(3,301,780) 388,979,447 4,860,667 14,194,424 1,790,439

The net income arose solely from continuing operations. There were no other recognised gains or losses for the period other than as set out in the above Statement of Comprehensive Income.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares
For the six month period ended 30 June 2024

AC Asia Pacific ex Japan
Research Enhanced Index
Equity (ESG) UCITS ETF

usp
Net assets attributable to holders of redeemable participating shares at the beginning of the period 25,481,190
Share transactions
Issue of shares 4,793,401
Redemption of shares (120,152)
Net increase/(decrease) in net assets from share transactions 4,673,249
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 1,884,595
Net assets attributable to holders of redeemable participating shares at the end of the period 32,039,034

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2024

Active Global Active US Active US Active US BetaBuilders China BetaBuilders BetaBuilders
Aggregate Bond Equity Growth Value Aggregate Bond EUR Govt Bond EUR Govt Bond
UCITS ETF UCITS ETF (1) UCITS ETF (1) UCITS ETF (1) UCITS ETF 1-3 yr UCITS ETF UCITS ETF

usp usp usp usp usb EUR EUR

43,500,232 - - - 118,564,186 37,820,255 35,019,543
183,882,432 10,615,744 13,960,717 12,585,384 39,187,447 974,424 30,244,753
(81,204,653) (3,061,619) (1,149,351) (1,208,150) (34,594,089) (13,587,732) (44,925,051)
102,677,779 7,554,125 12,811,366 11,377,234 4,593,358 (12,613,308) (14,680,298)
(2,002,331) 1,118,241 2,266,499 975,874 2,778,997 26,232 (697,424)
144,175,680 8,672,366 15,077,865 12,353,108 125,936,541 25,233,179 19,641,821

(1) Sub-Fund launched on 18 January 2024.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2024

BetaBuilders

UK Gilt 1-5 yr

UCITS ETF

GBP

Net assets attributable to holders of redeemable participating shares at the beginning of the period 52,074,935
Share transactions

Issue of shares 9,132,543

Redemption of shares (1,399,725)

Net increase/(decrease) in net assets from share transactions 7,732,818

Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations (739,996)

Net assets attributable to holders of redeemable participating shares at the end of the period 59,067,757

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV

Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2024

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

Carbon Transition

us Equity us Small Cap UsS Treasury Bond US Treasury Bond US Treasury Bond US Treasury Bond China Equity (CTB)
UCITS ETF Equity UCITS ETF 0-1yr UCITS ETF 0-3 Months UCITS ETF 1-3 yr UCITS ETF UCITS ETF UCITS ETF
usop usp usp usp usb usop usp
18,148,520 128,865,067 2,842,737,059 455,183,350 100,376,250 254,079,352 4,481,871
899,236 55,231,506 770,880,585 467,987,448 13,281,764 77,814,063 1,746,179
(899,247) (26,767,025) (336,858,355) (243,078,114) (40,938,288) (137,656,577) -
(11) 28,464,481 434,022,230 224,909,334 (27,656,524) (59,842,514) 1,746,179
2,681,517 4,356,205 (49,627,481) (1,896,242) 734,869 (4,663,556) 282,665
20,830,026 161,685,753 3,227,131,808 678,196,442 73,454,595 189,573,282 6,510,715

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2024

Carbon Transition
Global Equity (CTB)
UCITS ETF

usb

Net assets attributable to holders of redeemable participating shares at the beginning of the period

Share transactions
Issue of shares
Redemption of shares

Net increase/(decrease) in net assets from share transactions

Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations

Net assets attributable to holders of redeemable participating shares at the end of the period

The accompanying notes form an integral part of the financial statements.
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1,084,939,027

314,234,665
(14,270,240)

299,964,425

128,385,655

1,513,289,107




JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2024

China A Research

Climate Change

EUR Corporate Bond

EUR Cor

porate Bond

EUR Ultra-Short

Europe Research

Eurozone Research

Enhanced Index Equity Solutions 1-5 yr Research Enhanced Research Enhanced Index Income Enhanced Index Equity Enhanced Index Equity
(ESG) UCITS ETF UCITS ETF Index (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF

usop usb EUR EUR EUR EUR EUR

24,885,727 18,380,889 105,232,581 222,348,048 857,091,497 971,189,870 153,507,484

7,674,960 23,571,759 81,771,474 144,361,444 152,143,081 612,489,357 249,324,155

(4,082,705) - (35,653,735) (32,677,213) (232,669,047) (19,795,026) (39,787,571)

3,592,255 23,571,759 46,117,739 111,684,231 (80,525,966) 592,694,331 209,536,584

(326,690) 1,517,254 1,325,133 2,253,632 15,294,596 111,119,453 14,276,524

28,151,292 43,469,902 152,675,453 336,285,911 791,860,127 1,675,003,654 377,320,592

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2024

GBP Ultra-Short

Income

UCITS ETF

GBP

Net assets attributable to holders of redeemable participating shares at the beginning of the period 177,615,313
Share transactions

Issue of shares 39,092,313

Redemption of shares (28,934,963)

Net increase/(decrease) in net assets from share transactions 10,157,350

Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 1,159,632

Net assets attributable to holders of redeemable participating shares at the end of the period 188,932,295

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)

For the six month period ended 30 June 2024

Global Emerging Markets Global Equity Global Equity Global High Yield Global Research Global Research Enhanced Green Social
Research Enhanced Index Multi-Factor Premium Income Corporate Bond Enhanced Index Equity Index Equity SRI Paris Sustainable Bond
Equity (ESG) UCITS ETF UCITS ETF UCITS ETF Multi-Factor UCITS ETF (ESG) UCITS ETF Aligned UCITS ETF UCITS ETF
usop usb usb usb usb usb usb

1,169,827,135 155,354,175 17,898,003 153,626,703 3,881,630,540 42,988,120 39,391,274

74,624,064 54,800,058 155,906,313 354,421,894 2,051,661,391 140,917,936 21,476,057

(30,813,372) - (39,852,122) (266,829,059) (658,090,506) (11,105,614) (26,219,223)

43,810,692 54,800,058 116,054,191 87,592,835 1,393,570,885 129,812,322 (4,743,166)

91,724,400 11,015,139 (496,003) 2,656,267 545,406,627 16,320,462 (979,936)

1,305,362,227 221,169,372 133,456,191 243,875,805 5,820,608,052 189,120,904 33,668,172

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2024

Japan Research
Enhanced Index Equity
(ESG) UCITS ETF

usp
Net assets attributable to holders of redeemable participating shares at the beginning of the period 137,140,904
Share transactions
Issue of shares 358,011,195

Redemption of shares
Net increase/(decrease) in net assets from share transactions

Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations

Net assets attributable to holders of redeemable participating shares at the end of the period

The accompanying notes form an integral part of the financial statements.
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(49,954,073)

308,057,122

8,079,464

453,277,490




JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2024

UK Equity US Research Enhanced US Research Enhanced usD Corporate Bond uSD Emerging usD Ultra-Short
Core Index Equity Index Equity SRI Paris Research Enhanced Index Markets Sovereign Income

UCITS ETF (ESG) UCITS ETF Aligned UCITS ETF (ESG) UCITS ETF Bond UCITS ETF UCITS ETF
GBP usb usb usb usb usb
137,930,974 5,189,464,688 14,978,483 60,965,024 570,743,576 238,489,090
80,925,190 3,089,571,098 234,349,402 9,057,025 359,763,684 130,056,283
(10,757,220) (552,727,986) (9,078,341) (13,749,742) (206,031,950) (99,490,602)
70,167,970 2,536,843,112 225,271,061 (4,692,717) 153,731,734 30,565,681
13,227,905 1,001,937,175 10,960,096 (868,046) (19,423,206) 4,227,981
221,326,849 8,728,244,975 251,209,640 55,404,261 705,052,104 273,282,752

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares
For the six month period ended 30 June 2023

AC Asia Pacific ex Japan
Research Enhanced Index
Equity (ESG) UCITS ETF

usp
Net assets attributable to holders of redeemable participating shares at the beginning of the period 20,174,925
Share transactions
Issue of shares 5,727,327
Redemption of shares (1,215,064)
Net increase/(decrease) in net assets from share transactions 4,512,263
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 117,696
Net assets attributable to holders of redeemable participating shares at the end of the period 24,804,884

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2023

BetaBuilders China BetaBuilders BetaBuilders BetaBuilders BetaBuilders BetaBuilders
Aggregate Bond EUR Govt Bond EUR Govt Bond UK Gilt 1-5 yr US Equity us Small Cap
UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF Equity UCITS ETF

usop EUR EUR GBP usp usp

84,272,601 55,527,189 15,407,001 37,778,587 18,513,811 19,365,012
25,563,322 5,420,337 32,778,311 13,199,773 15,363,488 7,653,034
(4,216,297) (10,964,701) (28,835,555) (2,358,923) (14,629,295) (2,911,348)
21,347,025 (5,544,364) 3,942,756 10,840,850 734,193 4,741,686

193,118 264,559 414,704 (1,573,795) 3,631,368 2,058,712
105,812,744 50,247,384 19,764,461 47,045,642 22,879,372 26,165,410

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2023

BetaBuilders

US Treasury Bond
0-1yr UCITS ETF
usp

Net assets attributable to holders of redeemable participating shares at the beginning of the period

Share transactions
Issue of shares
Redemption of shares

Net increase/(decrease) in net assets from share transactions

Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations

Net assets attributable to holders of redeemable participating shares at the end of the period

The accompanying notes form an integral part of the financial statements.
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2,460,554,164

327,911,466
(759,583,894)

(431,672,428)

331,553,665

2,360,435,401




JPMorgan ETFs (Ireland) ICAV

Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2023

BetaBuilders BetaBuilders BetaBuilders Carbon Transition Carbon Transition China A Research

us Treasury Bond us Treasury Bond us Treasury Bond China Equity (CTB) Global Equity (CTB) Enhanced Index Equity

0-3 Months UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF (ESG) UCITS ETF
usb usb usb usb usb usb

106,593,528 92,157,298 211,484,436 4,998,335 203,081,941 8,532,899
98,820,752 22,789,532 126,374,048 513,814,127 9,731,015
(41,144,714) (40,535,424) (104,557,142) (16,343,106) (1,525,364)
57,676,038 (17,745,892) 21,816,906 497,471,021 8,205,651
14,570,122 1,049,583 11,880,869 (202,590) 79,380,185 (1,051,179)
178,839,688 75,460,989 245,182,211 4,795,745 779,933,147 15,687,371

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2023

Climate Change

Solutions

UCITS ETF

usb

Net assets attributable to holders of redeemable participating shares at the beginning of the period 13,388,080
Share transactions

Issue of shares 4,588,175

Redemption of shares ,

Net increase/(decrease) in net assets from share transactions 4,588,175

Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations 1,381,481

Net assets attributable to holders of redeemable participating shares at the end of the period 19,357,736

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2023

EUR Corporate Bond

EUR Corporate Bond

EUR Ultra-Short

Europe Research Enhanced

Eurozone Research

GBP Ultra-Short

1-5 yr Research Enhanced Research Enhanced Index Income Index Equity Enhanced Index Equity Income
Index (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF
EUR EUR EUR EUR EUR GBP

22,501,124 122,657,250 1,183,139,306 315,342,187 93,900,904 121,032,726

46,986,234 50,343,110 362,935,495 160,067,047 48,909,504 59,620,086

(6,234,285) (28,791,192) (490,019,476) (3,965,589) (42,954,036) (50,896,608)

40,751,949 21,551,918 (127,083,981) 156,101,458 5,955,468 8,723,478

117,235 3,073,298 10,639,156 45,587,257 15,761,227 734,302

63,370,308 147,282,466 1,066,694,481 517,030,902 115,617,599 130,490,506

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2023

Global Emerging Markets
Research Enhanced Index
Equity (ESG) UCITS ETF

usp
Net assets attributable to holders of redeemable participating shares at the beginning of the period 833,421,561
Share transactions
Issue of shares 277,138,428
Redemption of shares (155,088)

Net increase/(decrease) in net assets from share transactions

Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations

Net assets attributable to holders of redeemable participating shares at the end of the period

The accompanying notes form an integral part of the financial statements.
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276,983,340

42,845,597

1,153,250,498




JPMorgan ETFs (Ireland) ICAV

Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2023

Global Equity Global High Yield Corporate Global Research Green Social Japan Research
Multi-Factor Bond Multi-Factor Enhanced Index Equity Sustainable Bond Enhanced Index Equity
UCITS ETF UCITS ETF (ESG) UCITS ETF UCITS ETF (1) (ESG) UCITS ETF
usb usbp usb usb usb
87,190,108 216,836,117 1,110,348,350 57,753,939
45,283,152 125,432,515 961,974,063 32,180,703 34,762,612

- (188,152,852) (162,666,398) - (21,520,085)

45,283,152 (62,720,337) 799,307,665 32,180,703 13,242,527
6,315,659 11,878,715 241,249,130 337,260 7,581,029
138,788,919 165,994,495 2,150,905,145 32,517,963 78,577,495

(1) Sub-Fund launched on 23 February 2023.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2023

RMB Ultra-Short

Income

UCITS ETF

usp

Net assets attributable to holders of redeemable participating shares at the beginning of the period 49,511,703
Share transactions

Issue of shares 282,436

Redemption of shares (5,059,583)

Net increase/(decrease) in net assets from share transactions (4,777,147)

Net increase/(decrease) in net assets attributable to holders of redeemable participating shares from operations (1,589,401)

Net assets attributable to holders of redeemable participating shares at the end of the period 43,145,155

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV

Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Shares (continued)
For the six month period ended 30 June 2023

UK Equity US Research Enhanced usD Corporate Bond uSD Emerging usD Ultra-Short
Core Index Equity Research Enhanced Index Markets Sovereign Income

UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF Bond UCITS ETF UCITS ETF
GBP usb usp usp usp
11,420,506 1,999,402,530 89,584,285 382,052,907 225,210,094
106,557,490 1,191,609,770 50,239,588 154,083,341 101,469,130
(7,639,241) (503,171,908) (65,492,636) (93,263,824) (96,526,390)
98,918,249 688,437,862 (15,253,048) 60,819,517 4,942,740
(3,301,780) 388,979,447 4,860,667 14,194,424 1,790,439
107,036,975 3,076,819,839 79,191,904 457,066,848 231,943,273

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows
For the six month period ended 30 June 2024

AC Asia Pacific ex Japan
Research Enhanced Index
Equity (ESG) UCITS ETF
usp

Cash flows from operating activities
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares resulting from operations

Adjustments to reconcile net increase/(decrease) to net cash (used in)/provided by operating activities:
Distributions

(Increase)/decrease in operating assets:

(Increase)/decrease in financial assets at fair value through profit or loss

(Increase) in financial assets at fair value through profit or loss pledged as collateral
(Increase)/decrease in cash collateral received

Decrease/(increase) in amounts due from brokers

(Increase)/decrease in dividend receivable

(Increase)/decrease in interest receivable

(Increase)/decrease in securities sold awaiting settlement

Decrease/(increase) in other receivables

Increase/(decrease) in operating liabilities:

Increase/(decrease) in financial liabilities at fair value through profit or loss
Increase/(decrease) in fees and expenses payable

(Decrease)/increase in securities purchased awaiting settlement
Increase/(decrease) in other payables

Net cash (used in)/provided by operating activities

Cash flows from financing activities

Proceeds from issue of redeemable participating shares
Redemptions of shares

Distributions paid

Net cash provided by/(used in) financing activities

Net increase/(decrease) in cash for the period
Cash and Cash equivalents at the beginning of the period

Cash and Cash equivalents at the end of the period

Supplementary information
Dividend received

Interest received

Interest paid

The accompanying notes form an integral part of the financial statements.
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1,884,595

28,425

(6,524,922)

7,887
(49,721)

1,362

122,841

(4,529,533)

4,792,061
(120,152)
(28,425)

4,643,484

113,951
130,844

244,795

312,066
2,114
(885)



JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)

For the six month period ended 30 June 2024

Active Global Active US Active US Active US BetaBuilders China BetaBuilders BetaBuilders
Aggregate Bond Equity Growth Value Aggregate Bond EUR Govt Bond EUR Govt Bond
UCITS ETF UCITS ETF (1) UCITS ETF (1) UCITS ETF (1) UCITS ETF 1-3 yr UCITS ETF UCITS ETF
usp usp usp usp usb EUR EUR
(2,002,331) 1,118,241 2,266,499 975,874 2,778,997 26,232 (697,424)
7,190 - - - 475,702 -
(93,110,562) (8,524,202) (14,752,083) (11,991,007) (7,094,896) 12,500,311 15,219,850
(410,338) - - - -
- (2,904) (1,049) (8,108) - - -
(872,700) - - - 110,048 68,830 144,130
(1,967,113) - - - (711,961) 82,459 (195,102)
224 - - - - 378 -
1,442,064 37,553 35,166 34,884 (125,520) - -
23,065 5,295 10,320 9,752 5,561 (4,082) (1,358)
(2,127,815) 4,387 - - 3,701,481 567,331 1,995,965
(705,876) - - - 108,651 - -
(99,724,192) (7,361,630) (12,441,147) (10,978,605) (751,937) 13,241,459 16,466,061
185,768,210 10,615,744 13,960,717 12,585,384 35,869,347 974,424 28,442,664
(81,916,342) (3,061,619) (1,149,351) (1,208,150) (34,594,089) (13,587,732) (44,925,051)
(7,190) - - - (475,702) - -
103,844,678 7,554,125 12,811,366 11,377,234 799,556 (12,613,308) (16,482,387)
4,120,486 192,495 370,219 398,629 47,619 628,151 (16,326)
2,214,581 - - - 229,541 (610,566) 27,259
6,335,067 192,495 370,219 398,629 277,160 17,585 10,933
37,501 37,852 32,749 112,232 - - -
400,154 2,419 114 118 1,661,529 484,783 459,325
(3,271) - (32) (31 - (658) -

(1) Sub-Fund launched on 18 January 2024.

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2024

BetaBuilders

UK Gilt 1-5 yr
UCITS ETF
GBP
Cash flows from operating activities
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares resulting from operations (739,996)
Adjustments to reconcile net increase/(decrease) to net cash (used in)/provided by operating activities:
Distributions 881,215
(Increase)/decrease in operating assets:
(Increase)/decrease in financial assets at fair value through profit or loss (6,963,299)
(Increase) in financial assets at fair value through profit or loss pledged as collateral -
(Increase)/decrease in cash collateral received
Decrease/(increase) in amounts due from brokers
(Increase)/decrease in dividend receivable -
(Increase)/decrease in interest receivable (47,976)
(Increase)/decrease in securities sold awaiting settlement 3,173,901
Decrease/(increase) in other receivables 203
Increase/(decrease) in operating liabilities:
Increase/(decrease) in financial liabilities at fair value through profit or loss -
Increase/(decrease) in fees and expenses payable 733
(Decrease)/increase in securities purchased awaiting settlement (3,204,579)
Increase/(decrease) in other payables -
Net cash (used in)/provided by operating activities (6,899,798)
Cash flows from financing activities
Proceeds from issue of redeemable participating shares 9,132,543
Redemptions of shares (1,399,725)
Distributions paid (839,508)
Net cash provided by/(used in) financing activities 6,893,310
Net increase/(decrease) in cash for the period (6,488)
Cash and Cash equivalents at the beginning of the period 36,368
Cash and Cash equivalents at the end of the period 29,880
Supplementary information
Dividend received -
Interest received 881,753
Interest paid (19)

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)

For the six month period ended 30 June 2024

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

Carbon Transition

us Equity us Small Cap usS Treasury Bond US Treasury Bond US Treasury Bond US Treasury Bond China Equity (CTB)
UCITS ETF Equity UCITS ETF 0-1yr UCITS ETF 0-3 Months UCITS ETF 1-3 yr UCITS ETF UCITS ETF UCITS ETF
usop usp usp usp usb usop usp
2,681,517 4,356,205 (49,627,481) (1,896,242) 734,869 (4,663,556) 282,665
8,850 495,069 - - -
(2,652,897) (31,964,771) (335,352,100) (219,496,396) 26,861,347 65,940,399 (1,986,616)
- - (1,097,112) 2,666,142 -
(1,138) 65,892 - - - -
6,122 2,652 - - - - (20,595)
- - (3,216,095) (497,089) 2,585 354,254 -
1,633 (144,066) 79,681,178 (32,426,967) 1,665,368 1,111,565
60 (3,341) (23,981) 1,818 5 (1,084)
- - 226,885,014 27,805,502 124,195 381,869 -
6 24,810 126,984 31,354 (2,462) (8,428) 1,295
- - (270,932,090) 30,429,377 (1,499,910) (5,142,340) -
(92) - 1,098,843 (2,666,142) - -
44,061 (27,167,550) (352,456,840) (196,048,643) 27,885,997 57,972,679 (1,723,251)
899,236 55,231,719 771,411,971 465,496,982 13,019,235 78,567,413 1,746,179
(899,247) (26,767,025) (336,858,355) (242,238,539) (40,938,288) (137,656,577) -
(8,850) (495,069) - - - -
(8,861) 27,969,625 434,553,616 223,258,443 (27,919,053) (59,089,164) 1,746,179
35,200 802,075 82,096,776 27,209,800 (33,056) (1,116,485) 22,928
58,809 19,579 2,506,329 563,237 69,572 1,261,704 4,942
94,009 821,654 84,603,105 27,773,037 36,516 145,219 27,870
144,223 1,094,591 911,598 336,061 - 6,292 46,180
328 2,110 83,737,359 14,569,072 1,893,182 4,312,498 565
- (80) (16) (15) - - (126)

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2024

Carbon Transition
Global Equity (CTB)

UCITS ETF
usb

Cash flows from operating activities
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares resulting from operations 128,385,655
Adjustments to reconcile net increase/(decrease) to net cash (used in)/provided by operating activities:
Distributions
(Increase)/decrease in operating assets:
(Increase)/decrease in financial assets at fair value through profit or loss (428,244,544)
(Increase) in financial assets at fair value through profit or loss pledged as collateral -
(Increase)/decrease in cash collateral received -
Decrease/(increase) in amounts due from brokers (192,416)
(Increase)/decrease in dividend receivable (675,109)
(Increase)/decrease in interest receivable -
(Increase)/decrease in securities sold awaiting settlement
Decrease/(increase) in other receivables
Increase/(decrease) in operating liabilities:
Increase/(decrease) in financial liabilities at fair value through profit or loss 15,833
Increase/(decrease) in fees and expenses payable 128,226
(Decrease)/increase in securities purchased awaiting settlement

Increase/(decrease) in other payables

Net cash (used in)/provided by operating activities

Cash flows from financing activities

Proceeds from issue of redeemable participating shares
Redemptions of shares

Distributions paid

Net cash provided by/(used in) financing activities

Net increase/(decrease) in cash for the period
Cash and Cash equivalents at the beginning of the period

Cash and Cash equivalents at the end of the period

Supplementary information
Dividend received

Interest received

Interest paid

The accompanying notes form an integral part of the financial statements.
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2,796,173

(297,786,182)

313,964,230
(14,002,308)

299,961,922

2,175,740
1,239,586

3,415,326

14,238,991
26,570
©7)



JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2024

China A Research

Climate Change

EUR Corporate Bond

EUR Corporate Bond

EUR Ultra-Short

Europe Research

Eurozone Research

Enhanced Index Equity Solutions 1-5 yr Research Enhanced Research Enhanced Index Income Enhanced Index Equity Enhanced Index Equity
(ESG) UCITS ETF UCITS ETF Index (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF
usop usb EUR EUR EUR EUR EUR
(326,690) 1,517,254 1,325,133 2,253,632 15,294,596 111,119,453 14,276,524
5,399 - - - 273,717 10,657
(2,933,750) (23,984,790) (46,875,423) (112,807,532) 12,560,579 (701,715,557) (221,324,712)
- - - - 210,600 - -
- (940) - - - (2,512,259) (342,044)
- - (422,126) (1,231,185) (69,519) - -
- - (2,733,548) (4,130,257) 20,133 98 17,874,546
- - - - 234 - -
- - - (31,540) 137,056 - 35,267
2,875 8,005 2,803 7,411 62,289 343,945 76,378
- 2,009,536 2,590,915 17,690,788 5,942,530 (6,135,412) -

541,374 - - 2,072,353 - -
(2,710,792) (20,450,935) (46,112,246) (96,176,330) 34,158,498 (598,626,015) (189,393,384)
6,888,909 23,553,289 81,771,474 131,053,688 152,142,839 622,257,369 249,324,676
(3,296,659) - (35,653,735) (32,470,554) (232,669,047) (19,795,026) (57,820,691)
(5,399) - - - - (273,717) (10,657)
3,586,851 23,553,289 46,117,739 98,583,134 (80,526,208) 602,188,626 191,493,328
876,059 3,102,354 5,493 2,406,804 (46,367,710) 3,562,611 2,099,944
203,863 304,080 318,072 811,794 71,985,760 7,066,767 904,290
1,079,922 3,406,434 323,565 3,218,598 25,618,050 10,629,378 3,004,234
378,370 245,822 - - - 31,977,214 7,542,947
5,820 2,638 1,758,942 3,050,373 15,014,515 5,329 3,076
- - - - - (605) -

The accompanying notes form an integral part of the financial statements.

67



JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2024

GBP Ultra-Short

Income
UCITS ETF
GBP
Cash flows from operating activities
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares resulting from operations 1,159,632
Adjustments to reconcile net increase/(decrease) to net cash (used in)/provided by operating activities:
Distributions 3,139,078
(Increase)/decrease in operating assets:
(Increase)/decrease in financial assets at fair value through profit or loss (38,963,597)
(Increase) in financial assets at fair value through profit or loss pledged as collateral -
(Increase)/decrease in cash collateral received
Decrease/(increase) in amounts due from brokers
(Increase)/decrease in dividend receivable -
(Increase)/decrease in interest receivable (239,034)
(Increase)/decrease in securities sold awaiting settlement (424)
Decrease/(increase) in other receivables -
Increase/(decrease) in operating liabilities:
Increase/(decrease) in financial liabilities at fair value through profit or loss 6,421
Increase/(decrease) in fees and expenses payable 2,287
(Decrease)/increase in securities purchased awaiting settlement (692,448)
Increase/(decrease) in other payables -
Net cash (used in)/provided by operating activities (35,588,085)
Cash flows from financing activities
Proceeds from issue of redeemable participating shares 38,789,509
Redemptions of shares (28,632,155)
Distributions paid (3,140,247)
Net cash provided by/(used in) financing activities 7,017,107

Net increase/(decrease) in cash for the period
Cash and Cash equivalents at the beginning of the period

Cash and Cash equivalents at the end of the period

Supplementary information
Dividend received

Interest received

Interest paid

The accompanying notes form an integral part of the financial statements.
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(28,570,978)
29,374,264
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)

For the six month period ended 30 June 2024

Global Emerging Markets Global Equity Global Equity Global High Yield Global Research Global Research Enhanced Green Social
Research Enhanced Index Multi-Factor Premium Income Corporate Bond Enhanced Index Equity Index Equity SRI Paris Sustainable Bond
Equity (ESG) UCITS ETF UCITS ETF UCITS ETF Multi-Factor UCITS ETF (ESG) UCITS ETF Aligned UCITS ETF UCITS ETF
usop usb usb usb usb usb usb
91,724,400 11,015,139 (496,003) 2,656,267 545,406,627 16,320,462 (979,936)
30,356 - 1,585,137 1,878,358 1,257,918 30,178
(132,075,893) (65,768,913) (97,172,561) (87,258,739) (1,939,600,469) (145,245,460) 5,990,256
- - (17,839,979) - - - -
- (1,192,700) - (188,327) - -
- (33,704) - - - - (101,506)
(1,810,044) (132,911) (119,551) - (1,604,649) (171,782) -
- - - (1,359,249) - - 46,929
- - (1,299,554) 298,230 505 - -
- (2,290) - (1,434) - -
- - 425,805 205,816 1,648,082 (6,387) 16,914
94,594 22,484 55,966 42,583 872,595 53,005 (664)
(258,371) 120,334 (503,582) (1,659,620) 9,571,405 - (884,943)
1,065,743 1,192,700 (656,594) (802,936) - (312,035) 93,312
(41,229,215) (54,779,861) (116,020,916) (86,189,051) (1,382,447,986) (129,332,019) 4,180,362
74,624,064 54,800,058 159,021,629 354,507,466 2,043,149,470 140,917,936 22,562,865
(30,813,372) - (40,414,481) (266,903,615) (659,174,095) (11,105,614) (26,219,223)
(30,356) - (875,165) (1,878,358) (1,257,918) (30,178) -
43,780,336 54,800,058 117,731,983 85,725,493 1,382,717,457 129,782,144 (3,656,358)
2,551,121 20,197 1,711,067 (463,558) 269,471 450,125 524,004
3,392,647 161,161 806,499 3,786,185 27,173,414 554,519 728,289
5,943,768 181,358 2,517,566 3,322,627 27,442,885 1,004,644 1,252,293
18,736,827 3,149,843 868,250 17,174 51,664,186 1,531,806 8,213
27,938 4,955 16,611 5,905,793 25,775 31,763 808,347
(20,644) (27) (94) (2,382) (329) (164) -

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2024

Japan Research
Enhanced Index Equity
(ESG) UCITS ETF

usb
Cash flows from operating activities
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares resulting from operations 8,079,464
Adjustments to reconcile net increase/(decrease) to net cash (used in)/provided by operating activities:
Distributions 104,687

(Increase)/decrease in operating assets:

(Increase)/decrease in financial assets at fair value through profit or loss

(Increase) in financial assets at fair value through profit or loss pledged as collateral
(Increase)/decrease in cash collateral received

Decrease/(increase) in amounts due from brokers

(Increase)/decrease in dividend receivable

(Increase)/decrease in interest receivable

(Increase)/decrease in securities sold awaiting settlement

Decrease/(increase) in other receivables

Increase/(decrease) in operating liabilities:

Increase/(decrease) in financial liabilities at fair value through profit or loss
Increase/(decrease) in fees and expenses payable

(Decrease)/increase in securities purchased awaiting settlement
Increase/(decrease) in other payables

Net cash (used in)/provided by operating activities

Cash flows from financing activities

Proceeds from issue of redeemable participating shares
Redemptions of shares

Distributions paid

Net cash provided by/(used in) financing activities

Net increase/(decrease) in cash for the period
Cash and Cash equivalents at the beginning of the period

Cash and Cash equivalents at the end of the period

Supplementary information
Dividend received

Interest received

Interest paid

The accompanying notes form an integral part of the financial statements.
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(314,156,314)

292,202
(279,955)

47,044
89,410

(305,823,462)

358,194,216
(50,139,876)
(104,687)

307,949,653

2,126,191
517,803

2,643,994

2,110,966
2,941
(425)



JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2024

UK Equity US Research Enhanced US Research Enhanced usD Corporate Bond uSD Emerging usD Ultra-Short
Core Index Equity Index Equity SRI Paris Research Enhanced Index Markets Sovereign Income

UCITS ETF (ESG) UCITS ETF Aligned UCITS ETF (ESG) UCITS ETF Bond UCITS ETF UCITS ETF
GBP usb usb usb usb usb
13,227,905 1,001,937,175 10,960,096 (868,046) (19,423,206) 4,227,981
402,195 2,149,801 3,692 37,352 3,085,123 2,894,653
(81,959,199) (3,530,307,376) (235,650,051) 6,094,320 (128,780,418) (40,138,165)
- - (2,326,945) -

(165,937) - - (3,461) - 185,261
(477,843) 27,859 (90,057) - - -

- - - 14,153 (2,624,158) (595,129)

- (54,436,817) (1,944,429) (6,417,372) -

135 80 20 (849) 1,212

2,600 1,170,650 19,511 (13,551) 2,902,935 -
33,257 1,009,198 66,153 (875) 54,607 8,725
2,625,526 (9,853,297) 1,523,887 1,295,736 2,484,633 4,142,629
200,621 - - - 2,326,945 (400,318)
(66,110,740) (2,588,302,727) (223,166,769) 4,611,219 (148,718,705) (29,673,151)
77,780,646 3,099,213,758 232,819,945 9,057,025 359,409,723 132,127,809
(10,155,648) (497,759,451) (9,078,341) (13,749,742) (205,678,237) (99,490,602)
(402,195) (2,149,801) (3,692) (37,352) (3,044,443) (3,014,313)
67,222,803 2,599,304,506 223,737,912 (4,730,069) 150,687,043 29,622,894
1,112,063 11,001,779 571,143 (118,850) 1,968,338 (50,257)
1,323,128 11,819,131 21,227 422,819 3,646,628 28,616,912
2,435,191 22,820,910 592,370 303,969 5,614,966 28,566,655
3,594,121 46,157,085 699,803 5,597 75,798 578,381
5,053 2,358 5,524 1,363,705 15,728,781 6,112,805

- (6,827) - (19) - (181)

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows
For the six month period ended 30 June 2023

AC Asia Pacific ex Japan
Research Enhanced Index
Equity (ESG) UCITS ETF

usb
Cash flows from operating activities
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares resulting from operations 117,696
Adjustments to reconcile net increase/(decrease) to net cash (used in)/provided by operating activities:
Distributions 28,321
(Increase)/decrease in operating assets:
(Increase)/decrease in financial assets at fair value through profit or loss (4,597,430)
(Increase)/decrease in cash collateral received -
Decrease/(increase) in amounts due from brokers 105,842
(Increase)/decrease in dividend receivable (73,589)
(Increase)/decrease in interest receivable -
(Increase)/decrease in securities sold awaiting settlement
(Increase)/decrease in other receivables
Decrease/(increase) in operating liabilities:
(Decrease)/increase in financial liabilities at fair value through profit or loss
(Decrease) in amounts due to brokers -
Increase/(decrease) in fees and expenses payable 4,810
Increase/(decrease) in securities purchased awaiting settlement 8,852
Increase/(decrease) in other payables -
Net cash (used in)/provided by operating activities (4,405,498)
Cash flows from financing activities
Proceeds from issue of redeemable participating shares 5,742,308
Redemptions of shares (1,215,064)
Distributions paid (28,321)
Net cash provided by/(used in) financing activities 4,498,923
Net increase/(decrease) in cash for the period 93,425
Cash and Cash equivalents at the beginning of the period 287,938
Cash and Cash equivalents at the end of the period 381,363
Supplementary information
Dividend received 285,914
Interest received

Interest paid

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2023

BetaBuilders China BetaBuilders BetaBuilders BetaBuilders BetaBuilders BetaBuilders
Aggregate Bond EUR Govt Bond EUR Govt Bond UK Gilt 1-5 yr US Equity us Small Cap
UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF Equity UCITS ETF
usop EUR EUR GBP usp usp

193,118 264,559 414,704 (1,573,795) 3,631,368 2,058,712
349,174 - - 422,735 11,796 97,728
(23,355,786) 5,288,581 (4,336,892) (9,165,370) (4,371,534) (6,722,135)
- - - - (19,065) -

2,154 (30,883)

- - - - 1,389 (1,694)

(130,846) (4,291) (16,410) (89,613) - -
(4,887,162) (37,878) 171,259 2,455,694 - 8,483

- (61) - (350) 67 (1,286)

(393,378) - - - (1,303) (763)
14,099 (1,122) 672 1,123 342 1,047
7,638,259 53,498 1,170,462 (2,515,371) - 5,085

- - - - 19,101 -
(20,572,522) 5,563,286 (2,596,205) (10,464,947) (725,685) (4,585,706)
25,563,322 5,420,337 31,457,616 13,199,773 15,363,488 6,650,026
(4,216,297) (10,964,701) (28,835,555) (2,358,923) (14,629,295) (1,908,347)
(349,174) - - (371,081) (11,796) (97,728)
20,997,851 (5,544,364) 2,622,061 10,469,769 722,397 4,643,951
425,329 18,922 25,856 4,822 (3,288) 58,245
210,075 42,862 9,137 26,325 46,929 62,946
635,404 61,784 34,993 31,147 43,641 121,191

- - - - 185,848 172,490

1,176,589 327,241 174,742 408,025 524 186

- (555) - (2,745) (6) -

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2023

BetaBuilders
US Treasury Bond
0-1yr UCITS ETF

usb
Cash flows from operating activities
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares resulting from operations 331,553,665
Adjustments to reconcile net increase/(decrease) to net cash (used in)/provided by operating activities:
Distributions
(Increase)/decrease in operating assets:
(Increase)/decrease in financial assets at fair value through profit or loss 57,365,503
(Increase)/decrease in cash collateral received 12,784,152
Decrease/(increase) in amounts due from brokers -
(Increase)/decrease in dividend receivable -
(Increase)/decrease in interest receivable 222,301
(Increase)/decrease in securities sold awaiting settlement 39,343,178
(Increase)/decrease in other receivables (55,055)

Decrease/(increase) in operating liabilities:

(Decrease)/increase in financial liabilities at fair value through profit or loss
(Decrease) in amounts due to brokers

Increase/(decrease) in fees and expenses payable

Increase/(decrease) in securities purchased awaiting settlement
Increase/(decrease) in other payables

Net cash (used in)/provided by operating activities

Cash flows from financing activities

Proceeds from issue of redeemable participating shares
Redemptions of shares

Distributions paid

Net cash provided by/(used in) financing activities

Net increase/(decrease) in cash for the period
Cash and Cash equivalents at the beginning of the period

Cash and Cash equivalents at the end of the period

Supplementary information
Dividend received

Interest received

Interest paid

The accompanying notes form an integral part of the financial statements.
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(28,400,284)

10,149
167,534,511
(12,786,151)

567,571,969

326,863,308
(759,583,894)

(432,720,586)

134,851,383
1,750,524

136,601,907

51,926,065
(8,714)



JPMorgan ETFs (Ireland) ICAV

Statement of Cash Flows (continued)
For the six month period ended 30 June 2023

BetaBuilders
US Treasury Bond

BetaBuilders
US Treasury Bond

BetaBuilders
US Treasury Bond

Carbon Transition
China Equity (CTB)

Carbon Transition
Global Equity (CTB)

China A Research
Enhanced Index Equity

0-3 Months UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF (ESG) UCITS ETF
usb usp usb usb usb usp
14,570,122 1,049,583 11,880,869 (202,590) 79,380,185 (1,051,179)
5,927
(73,893,875) 16,599,263 (38,001,527) 202,780 (576,160,927) (6,877,077)
4,804,400 - 731,118 - - -
- - - (69,745) -
- - - (8,304) (564,739) (3,973)
(23,824) 126,548 7,688 - - -
5,883,512 1,129,250 (1,313,006) 4,419 (5,027) -
(3,371,856) (71) (303) (105) - 4,498
(2,212,742) (30,034) 531,957 30,942
3,359 (2,216) 536 1,839 215,427 3,273
7,485,359 591,831 3,202,188 5332 1,235,408 -
(4,804,400) - 1,140,441 (8,945) -
(51,559,945) 19,464,154 (21,820,039) (5,574) (495,938,476) (7,918,531)
98,820,752 22,785,950 124,605,353 513,804,946 9,731,015
(41,144,714) (40,535,424) (100,725,913) (16,343,106) (1,525,364)
- - - - (5,927)
57,676,038 (17,749,474) 23,879,440 - 497,461,840 8,199,724
6,116,093 1,714,680 2,059,401 (5,574) 1,523,364 281,193
72,392 66,235 217,039 24,207 205,096 47,302
6,188,485 1,780,915 2,276,440 18,633 1,728,460 328,495
54,751 - 26,886 31,111 7,751,610 148,908
3,031,542 1,327,934 3,486,291 257 32,011 2,326
- - (69) - (11) -

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2023

Climate Change

Solutions
UCITS ETF
usb
Cash flows from operating activities
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares resulting from operations 1,381,481
Adjustments to reconcile net increase/(decrease) to net cash (used in)/provided by operating activities:
Distributions
(Increase)/decrease in operating assets:
(Increase)/decrease in financial assets at fair value through profit or loss (5,836,705)
(Increase)/decrease in cash collateral received -
Decrease/(increase) in amounts due from brokers -
(Increase)/decrease in dividend receivable (4,545)
(Increase)/decrease in interest receivable -
(Increase)/decrease in securities sold awaiting settlement (122,223)
(Increase)/decrease in other receivables -
Decrease/(increase) in operating liabilities:
(Decrease)/increase in financial liabilities at fair value through profit or loss
(Decrease) in amounts due to brokers -
Increase/(decrease) in fees and expenses payable 4,715
Increase/(decrease) in securities purchased awaiting settlement

Increase/(decrease) in other payables

Net cash (used in)/provided by operating activities

Cash flows from financing activities

Proceeds from issue of redeemable participating shares
Redemptions of shares

Distributions paid

Net cash provided by/(used in) financing activities

Net increase/(decrease) in cash for the period
Cash and Cash equivalents at the beginning of the period

Cash and Cash equivalents at the end of the period

Supplementary information
Dividend received

Interest received

Interest paid

The accompanying notes form an integral part of the financial statements.
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480,216

(4,097,061)

4,588,175

4,588,175

491,114
386,465

877,579

233,233
1,909



JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2023

EUR Corporate Bond

EUR Corporate Bond

EUR Ultra-Short

Europe Research Enhanced

Eurozone Research

GBP Ultra-Short

1-5 yr Research Enhanced Research Enhanced Index Income Index Equity Enhanced Index Equity Income
Index (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF
EUR EUR EUR EUR EUR GBP

117,235 3,073,298 10,639,156 45,587,257 15,761,227 734,302

4,501 39,115 1,601,928

(40,615,884) (24,553,450) 37,983,979 (199,766,746) (21,796,059) (33,730,250)
- - - (104,689) 40,652 -

(229,643) (56,689) (482,493) - - (91,725)
(1,541,295) (581,938) 423,622 27,160

- - 1,343 -

(435,394) (2,729,294) (421,336)

(323) (16,080) (17,629) 88,468 9,690 3,770
1,641,603 3,040,810 (4,516,606) (4,742) (1,386) 41,135

- 1,047,793 - - - 196,935
(40,628,307) (18,481,650) 41,302,078 (154,195,951) (5,946,761) (31,638,081)
46,986,234 48,449,954 360,898,589 160,067,047 48,909,504 59,620,086
(6,234,285) (28,791,192) (490,019,476) (3,965,589) (42,954,036) (50,896,608)

- - - (4,501) (39,115) (1,443,740)

40,751,949 19,658,762 (129,120,887) 156,096,957 5,916,353 7,279,738
123,642 1,177,112 (87,818,809) 1,901,006 (30,408) (24,358,343)
33,599 250,499 229,448,917 2,151,419 545,669 60,229,162
157,241 1,427,611 141,630,108 4,052,425 515,261 35,870,819

- - - 11,152,778 2,659,090 234,273

229,419 1,251,501 11,372,627 906 1,626 2,019,491

- - - (162) - (398)

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2023

Global Emerging Markets
Research Enhanced Index
Equity (ESG) UCITS ETF
usp

Cash flows from operating activities
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares resulting from operations

Adjustments to reconcile net increase/(decrease) to net cash (used in)/provided by operating activities:
Distributions

(Increase)/decrease in operating assets:

(Increase)/decrease in financial assets at fair value through profit or loss
(Increase)/decrease in cash collateral received

Decrease/(increase) in amounts due from brokers

(Increase)/decrease in dividend receivable

(Increase)/decrease in interest receivable

(Increase)/decrease in securities sold awaiting settlement
(Increase)/decrease in other receivables

Decrease/(increase) in operating liabilities:

(Decrease)/increase in financial liabilities at fair value through profit or loss
(Decrease) in amounts due to brokers

Increase/(decrease) in fees and expenses payable

Increase/(decrease) in securities purchased awaiting settlement
Increase/(decrease) in other payables

Net cash (used in)/provided by operating activities

Cash flows from financing activities

Proceeds from issue of redeemable participating shares
Redemptions of shares

Distributions paid

Net cash provided by/(used in) financing activities

Net increase/(decrease) in cash for the period
Cash and Cash equivalents at the beginning of the period

Cash and Cash equivalents at the end of the period

Supplementary information
Dividend received

Interest received

Interest paid

The accompanying notes form an integral part of the financial statements.
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42,845,597

31,441

(311,717,235)

(3,224,770)

219,446
745,055
1,246,120

(269,854,346)

277,173,080
(155,088)
(31,441)

276,986,551

7,132,205
10,021,544

17,153,749

14,126,293
26,834
(763)



JPMorgan ETFs (Ireland) ICAV

Statement of Cash Flows (continued)
For the six month period ended 30 June 2023

Global Equity Global High Yield Corporate Global Research Green Social Japan Research
Multi-Factor Bond Multi-Factor Enhanced Index Equity Sustainable Bond Enhanced Index Equity
UCITS ETF UCITS ETF (ESG) UCITS ETF UCITS ETF (1) (ESG) UCITS ETF
usb usbp usb usb usb
6,315,659 11,878,715 241,249,130 337,260 7,581,029

- 3,419,710 39,882 - 66,058
(51,421,570) 45,483,609 (1,035,794,174) (31,766,187) (19,967,799)
- 528,664 - - -

6,023 - - (235,629) (96,168)
(118,914) - (606,406) - (3,495)

- 947,685 - (187,827) -

(14,118) 414,863 (86,634) (1,317,454) 87
(836) (3,625) - - -

(4,713) (389,717) 883,116 178,562 (15,400)
15,228 (13,493) 382,205 17,101 7,476

- 1,638,176 24,685,947 1,034,724 -

- (128,852) 3,484,464 - (103,893)
(45,223,241) 63,775,735 (765,762,470) (31,939,450) (12,532,105)
45,283,422 127,444,750 926,910,278 32,180,703 34,561,227
- (190,796,622) (158,820,956) - (21,318,785)

- (3,419,710) (39,882) - (66,058)
45,283,422 (66,771,582) 768,049,440 32,180,703 13,176,384
60,181 (2,995,847) 2,286,970 241,253 644,279
138,298 3,020,694 14,713,871 - 549,405
198,479 24,847 17,000,841 241,253 1,193,684
1,914,275 17,311 17,908,208 7,279 805,231
5,998 7,850,506 17,905 182,753 4,749

23) (805) (34) - -

(1) Sub-Fund launched on 23 February 2023.

The accompanying notes form an integral part of the financial statements.

79



JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)
For the six month period ended 30 June 2023

RMB Ultra-Short

Income
UCITS ETF
usb
Cash flows from operating activities
Net increase/(decrease) in net assets attributable to holders of redeemable participating shares resulting from operations (1,589,401)
Adjustments to reconcile net increase/(decrease) to net cash (used in)/provided by operating activities:
Distributions 260,769
(Increase)/decrease in operating assets:
(Increase)/decrease in financial assets at fair value through profit or loss 5,351,270
(Increase)/decrease in cash collateral received -
Decrease/(increase) in amounts due from brokers
(Increase)/decrease in dividend receivable -
(Increase)/decrease in interest receivable (28,329)
(Increase)/decrease in securities sold awaiting settlement -
(Increase)/decrease in other receivables
Decrease/(increase) in operating liabilities:
(Decrease)/increase in financial liabilities at fair value through profit or loss
(Decrease) in amounts due to brokers -
Increase/(decrease) in fees and expenses payable (843)
Increase/(decrease) in securities purchased awaiting settlement -
Increase/(decrease) in other payables
Net cash (used in)/provided by operating activities 3,993,466
Cash flows from financing activities
Proceeds from issue of redeemable participating shares 282,436
Redemptions of shares (5,059,583)
Distributions paid (245,106)

Net cash provided by/(used in) financing activities

Net increase/(decrease) in cash for the period
Cash and Cash equivalents at the beginning of the period

Cash and Cash equivalents at the end of the period

Supplementary information
Dividend received

Interest received

Interest paid

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Statement of Cash Flows (continued)

For the six month period ended 30 June 2023

UK Equity US Research Enhanced usD Corporate Bond uSD Emerging usD Ultra-Short
Core Index Equity Research Enhanced Index Markets Sovereign Income
UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF Bond UCITS ETF UCITS ETF
GBP usb usp usp usp
(3,301,780) 388,979,447 4,860,667 14,194,424 1,790,439
133,266 1,126,304 36,800 1,911,564 2,387,806
(93,542,461) (1,076,312,611) 10,473,942 (72,339,217) 21,823,051
- - - 462,782 -
(119,807) - (5,493) - (528,944)
(330,731) (89,821) - - -
- - 122,040 (1,192,679) (249,994)
(115,312) - 1,493,523 4,558,348 -
(21) (27) 1 24,433
7,630 (53,227) 128,320 (431,028) 255,203
(932) - - - -
40,998 245,903 (1,666) 54,253 3,586
18,324 69,215,347 1,524,377 (5,391,496) 2,848,000
(308,395) (1,161,261) - (463,157) 292,778
(97,519,221) (618,049,946) 18,632,511 (58,611,773) 28,621,925
106,557,490 1,121,464,850 50,241,318 153,253,307 100,664,367
(7,639,241) (502,473,189) (67,597,534) (92,433,856) (96,224,625)
(133,266) (1,126,304) (36,800) (1,786,798) (2,126,643)
98,784,983 617,865,357 (17,393,016) 59,032,653 2,313,099
1,265,762 (184,589) 1,239,495 420,880 30,935,024
488,780 6,238,268 (1,048,895) 877,048 11,844,501
1,754,542 6,053,679 190,600 1,297,928 42,779,525
1,386,621 18,702,571 9,254 30,412 388,879
2,458 643 2,024,141 11,803,065 3,950,284
(189) (1,237) (247) (1,579) (45)

The accompanying notes form an integral part of the financial statements.
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JPMorgan ETFs (Ireland) ICAV
Notes to the Unaudited Financial Statements
For the six month period ended 30 June 2024

1. Organisation

The JPMorgan ETFs (Ireland) ICAV (the “Fund” or the “ICAV”) was registered in Ireland pursuant to the Irish Collective Asset-management Vehicles Act 2015
on 18 July 2017 under registration number C171821 and is authorized by the Central Bank of Ireland (the “Central Bank”) as an Undertaking for Collective
Investments in Transferable Securities (“UCITS”) pursuant to the European Communities (Undertakings for Collective Investment in Transferable Securities)
Regulations, 2011 (as amended) (“UCITS Regulations”).

The ICAV has appointed JPMorgan Asset Management (Europe) S.a r.l., (the “Management Company”) as its management company pursuant to the
management agreement signed on 28 September 2017. The Management Company was incorporated in Luxembourg on 20 April 1988. The Management
Company is regulated by the Commission de Surveillance du Secteur Financier in Luxembourg and authorised to act as a management company to UCITS
and as an Alternative Investment Fund Manager (“AIFM”).

The objective of the ICAV is to invest in transferable securities in accordance with the UCITS Regulations. The ICAV has been structured as an umbrella fund
with segregated liability between Sub-Funds. Each Sub-Fund will bear its own liabilities, under applicable Irish law, none will have access to the assets of a
Sub-Fund in satisfaction of a liability of any other Sub-Fund. The Directors may establish Sub-Funds that will seek to track an Index (“Index Tracking
Sub-Funds”) or will be managed actively by the Management Company to seek to achieve a specific investment objective, which may include outperforming
an Index (“Actively Managed Sub-Funds”).

The portfolio of assets maintained for each Sub-Fund will be invested in accordance with the investment objectives and policies applicable to such Sub-Fund
as specified in the Prospectus and Supplements. Shares may be divided into different Share Classes to accommodate, amongst other things, different
dividend policies, charges, fee arrangements (including different fee structures), currencies, or to provide for foreign exchange hedging in accordance with
the policies and requirements of the Central Bank from time to time.

As at 30 June 2024, there were thirty-nine registered Sub-Funds:

Actlve/y Managed Sub-Funds:
JPMorgan ETFs (Ireland) ICAV - AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF (launched on 15 February 2022)
JPMorgan ETFs (Ireland) ICAV - Active Global Aggregate Bond UCITS ETF (launched on 11 October 2023)
JPMorgan ETFs (Ireland) ICAV - Active US Equity UCITS ETF (launched on 18 January 2024)
JPMorgan ETFs (Ireland) ICAV - Active US Growth UCITS ETF (launched on 18 January 2024)
JPMorgan ETFs (Ireland) ICAV - Active US Value UCITS ETF (launched on 18 January 2024)
JPMorgan ETFs (Ireland) ICAV - China A Research Enhanced Index Equity (ESG) UCITS ETF (launched on 15 February 2022)
JPMorgan ETFs (Ireland) ICAV - Climate Change Solutions UCITS ETF (launched on 14 June 2022)
JPMorgan ETFs (Ireland) ICAV - EUR Corporate Bond 1-5 yr Research Enhanced Index (ESG) UCITS ETF (launched on 6 December 2018)
JPMorgan ETFs (Ireland) ICAV - EUR Corporate Bond Research Enhanced Index (ESG) UCITS ETF (launched on 6 December 2018)
JPMorgan ETFs (Ireland) ICAV - EUR Ultra-Short Income UCITS ETF (launched on 6 June 2018)
JPMorgan ETFs (Ireland) ICAV - Europe Research Enhanced Index Equity (ESG) UCITS ETF (launched on 10 October 2018)
JPMorgan ETFs (Ireland) ICAV - Eurozone Research Enhanced Index Equity (ESG) UCITS ETF (launched on 26 on April 2022)
JPMorgan ETFs (Ireland) ICAV - GBP Ultra-Short Income UCITS ETF (launched on 6 June 2018)
JPMorgan ETFs (Ireland) ICAV - Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF (launched on 6 December 2018)
JPMorgan ETFs (Ireland) ICAV - Global Equity Premium Income UCITS ETF (launched on 30 November 2023)
JPMorgan ETFs (Ireland) ICAV - Global High Yield Corporate Bond Multi-Factor UCITS ETF (launched on 4 February 2020)
JPMorgan ETFs (Ireland) ICAV - Global Research Enhanced Index Equity (ESG) UCITS ETF (launched on 10 October 2018)
JPMorgan ETFs (Ireland) ICAV - Global Research Enhanced Index Equity SRI Paris Aligned UCITS ETF (launched on 9 August 2023)
JPMorgan ETFs (Ireland) ICAV - Green Social Sustainable Bond UCITS ETF (launched on 23 February 2023)
JPMorgan ETFs (Ireland) ICAV - Japan Research Enhanced Index Equity (ESG) UCITS ETF (launched on 29 March 2022)
JPMorgan ETFs (Ireland) ICAV - UK Equity Core UCITS ETF (launched on 14 June 2022)
JPMorgan ETFs (Ireland) ICAV - US Research Enhanced Index Equity (ESG) UCITS ETF (launched on 10 October 2018)
JPMorgan ETFs (Ireland) ICAV - US Research Enhanced Index Equity SRI Paris Aligned UCITS ETF (launched on 9 August 2023)
JPMorgan ETFs (Ireland) ICAV - USD Corporate Bond Research Enhanced Index (ESG) UCITS ETF (launched on 6 December 2018)
JPMorgan ETFs (Ireland) ICAV - USD Ultra-Short Income UCITS ETF (launched on 15 February 2018)
Index Tracking Sub-Funds:
JPMorgan ETFs (Ireland) ICAV - BetaBuilders China Aggregate Bond UCITS ETF (launched on 17 March 2022)
JPMorgan ETFs (Ireland) ICAV - BetaBuilders EUR Govt Bond 1-3 yr UCITS ETF (launched on 15 February 2018)
JPMorgan ETFs (Ireland) ICAV - BetaBuilders EUR Govt Bond UCITS ETF (launched on 25 April 2019)
JPMorgan ETFs (Ireland) ICAV - BetaBuilders UK Gilt 1-5 yr UCITS ETF (launched on 6 June 2018)
JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Equity UCITS ETF (launched on 3 April 2019)
JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Small Cap Equity UCITS ETF (launched on 9 August 2022)
JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond 0-1 yr UCITS ETF (launched on 9 July 2019)
JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond 0-3 Months UCITS ETF (launched on 17 February 2021)
JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond 1-3 yr UCITS ETF (launched on 6 June 2018)
JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond UCITS ETF (launched on 25 April 2019)
JPMorgan ETFs (Ireland) ICAV - Carbon Transition China Equity (CTB) UCITS ETF (launched on 6 December 2022)
JPMorgan ETFs (Ireland) ICAV - Carbon Transition Global Equity (CTB) UCITS ETF (launched on 4 November 2020)
JPMorgan ETFs (Ireland) ICAV - Global Equity Multi-Factor UCITS ETF (launched on 9 July 2019)
JPMorgan ETFs (Ireland) ICAV - USD Emerging Markets Sovereign Bond UCITS ETF (launched on 15 February 2018)
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JPMorgan ETFs (Ireland) ICAV
Notes to the Unaudited Financial Statements (continued)
For the six month period ended 30 June 2024

1. Organisation (continued)

JPMorgan ETFs (Ireland) ICAV - Equity Long-Short UCITS ETF, JPMorgan ETFs (Ireland) ICAV - Managed Futures UCITS ETF, JPMorgan ETFs (Ireland) ICAV - US
Equity Multi-Factor UCITS ETF and JPMorgan ETFs (Ireland) ICAV - RMB Ultra-Short Income UCITS ETF were liquidated on 19 June 2020, 17 November 2020,
23 November 2022 and 12 December 2023, respectively, and therefore are no longer available for subscription. The above liquidated Sub-Funds are in
process of de-registration fromthe CBI. The liquidated Sub-Funds had no activity during the period ended 30 June 2024 and therefore are notincluded in the
financial statements as of 30 June 2024.

2. Significant accounting policies

Basis of preparation

The financial statements are prepared in accordance with Accounting Standard (“IAS”) 34 (Interim Financial Reporting) as adopted by the European Union
and applied in accordance with the provisions of the ICAV Act 2015, the Central Bank (Supervision and Enforcement) Act 2013 Section 48 (1) UCITS
Regulations 2015 (the “Central Bank Regulations”), and the UCITS Regulations. They should be read in conjunction with the annual report and audited
financial statements for the year ended 31 December 2023, which were prepared in accordance with International Financial Reporting Standards (“IFRS”) as
adopted by the European Union.

The financial statements are prepared on a going concern basis and on a historical cost basis, as modified by the revaluation of financial assets and financial
liabilities classified at fair value through profit or loss.

The period-end valuation as of 30 June 2024 was completed as at 28 June 2024 which was the last business day of the period. The year-end valuation as of
31 December 2023 was completed as at 29 December 2023 which was the last business day of the year.

The preparation of the financial statements in conformity with IAS 34 requires the Board to make estimates, assumptions and judgements that affect the
reported amounts of assets and liabilities and disclosures of contingent assets and liabilities at the date of the financial statements and the reported
amounts of revenues and expenses during the reporting period. Although these estimates, assumptions and judgements are based on management’s best
knowledge of current events and actions, actual results may ultimately differ from those estimates, assumptions and judgements.

The accounting policies used in these unaudited interim financial statements are consistent with those used in the last audited financial statements.
New Standards and amendments to existing standards

(i) Standards and amendments to existing standards effective 1 January 2024:

There are no standards, amendments to standards or interpretations that are effective for annual periods beginning on 1 January 2024 that have a material
effect on the financial statements of the ICAV.

(i) New standards, amendments and interpretations effective after 1 January 2024 and have not been early adopted:

A number of new standards, amendments to standards and interpretations are effective for annual periods beginning after 1 January 2024, and have not
beenearly adopted in preparing these financial statements. None of these are expected to have a material effect on the financial statements of the ICAV.

3. Fees and expenses payable

The following table analyses the fees and expenses payable as at 30 June 2024:

AC Asia Pacific ex

Japan Research Active Global BetaBuilders China

Enhanced Index Equity Aggregate Bond Active US Equity Active US Growth Active US Value Aggregate Bond

(ESG) UCITS ETF UCITS ETF UCITS ETF (1) UCITS ETF (1) UCITS ETF (1) UCITS ETF

usb usb usb usb usb usb

Audit fees payable 3,233 - - - - 3,645
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 24,402 62,995 18,817 16,765 16,778 30,562

Directors’ fees payable (Note 10) 2,552 2,552 2,552 2,552 2,552 2,552

Management and Advisory fees payable - 3,130 - - - 7,368

Sundry fees payable* 15,499 18,134 8,685 8,700 8,697 22,537

Fee waiver (32,577) (45,169) (24,759) (17,697) (18,275) (10,296)

Total fees and expenses payable 13,109 41,642 5,295 10,320 9,752 56,368

(1) Sub-Fund launched on 18 January 2024.
*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.
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JPMorgan ETFs (Ireland) ICAV

Notes to the Unaudited Financial Statements (continued)
For the six month period ended 30 June 2024

3. Fees and expenses payable (continued)

As at 30 June 2024 (continued)

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

EUR Govt Bond EUR Govt Bond UK Gilt 1-5 yr US Equity us Small Cap US Treasury Bond

1-3 yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF Equity UCITS ETF 0-1yr UCITS ETF

EUR EUR GBP usbp usop usop

Audit fees payable 3,009 3,009 2,552 6,065 6,065 3,645
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 15,832 39,942 16,333 20,729 5,061 102,962

Directors’ fees payable (Note 10) 2,365 2,365 2,019 2,552 2,552 2,552

Management and Advisory fees payable - - - - 11,731 279,011

Sundry fees payable* 13,838 13,813 11,785 15,085 17,106 140,148

Fee waiver (30,820) (56,078) (25,808) (43,126) (5,637) -

Total fees and expenses payable 4,224 3,051 6,881 1,305 36,878 528,318

BetaBuilders

BetaBuilders

BetaBuilders

Carbon Transition

Carbon Transition

China A Research
Enhanced Index

US Treasury Bond usS Treasury Bond UsS Treasury Bond China Equity (CTB)  Global Equity (CTB) Equity

0-3 Months UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF (ESG) UCITS ETF

usop usb usob usb usop usbp

Audit fees payable 3,645 3,645 3,645 3,233 3,645 3,233
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 26,012 15,465 24,026 24,937 77,613 27,599

Directors’ fees payable (Note 10) 2,552 2,552 2,552 2,552 2,552 2,552

Management and Advisory fees payable 18,092 - - - 324,861 -

Sundry fees payable* 35,383 17,265 17,428 13,417 65,045 15,623

Fee waiver (697) (30,038) (18,596) (40,302) (37,086) (30,040)

Total fees and expenses payable 84,987 8,889 29,055 3,837 436,630 18,967

Climate Change

EUR Corporate Bond
1-5 yr Research

EUR Corporate Bond
Research

EUR Ultra-Short

Europe Research
Enhanced Index

Eurozone Research
Enhanced Index

Solutions Enhanced Index Enhanced Index Income Equity (ESG) Equity (ESG)

UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF UCITS ETF UCITS ETF

usbp EUR EUR EUR EUR EUR

Audit fees payable 3,233 3,009 3,394 4,577 3,009 3,394
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 22,756 23,749 40,104 37,230 85,633 41,556

Directors’ fees payable (Note 10) 2,552 2,365 2,365 2,365 2,365 2,365

Management and Advisory fees payable - - - 151,235 482,155 79,463

Sundry fees payable* 14,486 14,998 17,356 43,827 78,726 26,307

Fee waiver (19,911) (35,173) (42,474) - - (17,346)

Total fees and expenses payable 23,116 8,948 20,745 239,234 651,888 135,739

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.
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Notes to the Unaudited Financial Statements (continued)

For the six month period ended 30 June 2024

3. Fees and expenses payable (continued)

As at 30 June 2024 (continued)

Global Emerging
Markets Research

Global High Yield

Global Research

GBP Ultra-Short Enhanced Index Global Equity Global Equity Corporate Bond Enhanced Index

Income Equity (ESG) Multi-Factor Premium Income Multi-Factor Equity (ESG)

UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITS ETF

GBP usb usp uso usop uso

Audit fees payable 3,880 3,233 6,065 3,233 3,645 6,477
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 20,904 118,452 37,737 45,243 40,401 208,473

Directors’ fees payable (Note 10) 2,019 2,552 2,552 2,552 2,552 2,552

Management and Advisory fees payable 8,042 396,703 7,175 2,780 55,591 1,671,633

Sundry fees payable* 19,602 108,243 18,209 24,079 38,677 335,029

Fee waiver - - (3,949) (18,521) (9,460) -

Total fees and expenses payable 54,447 629,183 67,789 59,366 131,406 2,224,164

Global Research Japan Research US Research US Research

Enhanced Index Green Social Enhanced Index UK Equity Enhanced Index Enhanced Index

Equity SRI Paris Sustainable Bond Equity (ESG) Core Equity (ESG) Equity SRI Paris

Aligned UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITSETF  Aligned UCITS ETF

usb usb usb GBP usbp usb

Audit fees payable 3,645 3,645 3,645 2,552 3,645 3,645
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 31,425 28,681 30,921 36,897 219,567 28,597

Directors’ fees payable (Note 10) 2,552 2,552 2,552 2,019 2,552 2,552

Management and Advisory fees payable 16,389 - 74,690 29,119 2,021,744 19,056

Sundry fees payable* 24,538 17,956 30,837 20,319 299,121 27,231

Fee waiver (12,598) (34,142) (3,034) (4,727) - (10,785)

Total fees and expenses payable 65,951 18,692 139,611 86,179 2,546,629 70,296

usD Corporate Bond
Research Enhanced

USD Emerging

usD ultra-Short

Index (ESG) Markets Sovereign Income

UCITS ETF Bond UCITS ETF UCITS ETF

usb usb usbp

Audit fees payable 3,645 3,645 4,911
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 26,748 44,113 21,796

Directors’ fees payable (Note 10) 2,552 2,552 2,552

Management and Advisory fees payable - 318,195 22,960

Sundry fees payable* 21,963 51,760 26,736

Fee waiver (37,958) (7,455) -

Total fees and expenses payable 16,950 412,810 78,955

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.
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3. Fees and expenses payable (continued)

The following table analyses the fees and expenses payable as at 31 December 2023:

AC Asia Pacific ex
Japan Research

Active Global

BetaBuilders China

BetaBuilders

BetaBuilders

BetaBuilders

Enhanced Index Equity Aggregate Bond Aggregate Bond EUR Govt Bond EUR Govt Bond UK Gilt 1-5 yr

(ESG) UCITS ETF UCITS ETF (1) UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF

usob usbp usob EUR EUR GBP

Audit fees payable 10,389 2,254 10,389 9,594 9,594 8,313
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 19,499 168 34,738 21,244 30,555 13,788

Directors’ fees payable (Note 10) - - - - - -

Management and Advisory fees payable - - 8,165 - - -

Sundry fees payable* 7,824 77,811 7,989 425 - 92

Fee waiver (25,965) (61,656) (10,474) (22,957) (35,740) (16,045)

Total fees and expenses payable 11,747 18,577 50,807 8,306 4,409 6,148

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

US Equity us Small Cap US Treasury Bond us Treasury Bond US Treasury Bond UsS Treasury Bond

UCITS ETF Equity UCITS ETF 0-1yr UCITS ETF 0-3 Months UCITS ETF 1-3yr UCITS ETF UCITS ETF

uso usb uso usop usop usop

Audit fees payable 10,389 10,389 10,389 10,389 10,389 10,389
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 16,944 19,892 35,819 37,295 25,045 22,787

Directors’ fees payable (Note 10) - - - - - -

Management and Advisory fees payable - - 258,570 1,134 - 3,716

Sundry fees payable* 419 - 96,556 7,819 2,625 6,189

Fee waiver (26,453) (18,213) - (3,004) (26,708) (5,598)

Total fees and expenses payable 1,299 12,068 401,334 53,633 11,351 37,483

Carbon Transition

Carbon Transition

China A Research
Enhanced Index

Climate Change

EUR Corporate Bond

1-5 yr Research

EUR Corporate Bond
Research

China Equity (CTB)  Global Equity (CTB) Equity (ESG) Solutions Enhanced Index Enhanced Index

UCITS ETF UCITS ETF UCITS ETF UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF

usb usb usob usbp EUR EUR

Audit fees payable 10,389 10,389 10,389 10,389 9,594 9,594
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 7,444 - 28,916 16,126 27,076 33,376

Directors’ fees payable (Note 10) - - - - - -

Management and Advisory fees payable - 215,513 - - - -

Sundry fees payable* - 82,502 - - 1,376 3,080

Fee waiver (15,291) - (23,213) (11,404) (31,901) (32,716)

Total fees and expenses payable 2,542 308,404 16,092 15,111 6,145 13,334

(1) Sub-Fund launched on 11 October 2023.

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.
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3. Fees and expenses payable (continued)

As at 31 December 2023 (continued)

Europe Research

Eurozone Research

Global Emerging
Markets Research

EUR Ultra-Short Enhanced Index Enhanced Index GBP Ultra-Short Enhanced Index Global Equity

Income Equity (ESG) Equity (ESG) Income Equity (ESG) Multi-Factor

UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITS ETF

EUR EUR EUR GBP usop usb

Audit fees payable 9,594 9,592 9,594 8,313 10,387 10,389
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 10,915 6,185 16,328 17,428 - 2,252

Directors’ fees payable (Note 10) - - - - - -

Management and Advisory fees payable 120,661 218,077 29,881 18,831 328,292 18,066

Sundry fees payable* 35,775 74,089 5,356 7,588 195,910 14,598

Fee waiver - - (1,798) - - -

Total fees and expenses payable 176,945 307,943 59,361 52,160 534,589 45,305

Global High Yield Global Research Global Research Japan Research

Global Equity Corporate Bond Enhanced Index Enhanced Index Green Social Enhanced Index

Premium Income Multi-Factor Equity (ESG) Equity SRI Paris Sustainable Bond Equity (ESG)

UCITS ETF (2) UCITS ETF UCITS ETF  Aligned UCITS ETF (3) UCITS ETF (4) UCITS ETF

uso usbp usob usb usb uso

Audit fees payable 799 10,389 10,387 3,795 9,801 10,389
Depositary, Corporate, Administration and

Domiciliary Agency fees payable - 37,966 17,454 - 43,689 29,459

Directors’ fees payable (Note 10) - - - - - -

Management and Advisory fees payable - 37,949 1,020,501 - - 14,232

Sundry fees payable* 15,264 15,323 303,227 65,646 1,864 6,062

Fee waiver (12,663) (12,804) - (56,495) (35,998) (9,941)

Total fees and expenses payable 3,400 88,823 1,351,569 12,946 19,356 50,201

RMB uS Research US Research  USD Corporate Bond

Ultra-Short UK Equity Enhanced Index Enhanced Index  Research Enhanced uSD Emerging

Income Core Equity (ESG) Equity SRI Paris Index (ESG) Markets Sovereign

UCITS ETF (5) UCITS ETF UCITS ETF Aligned UCITS ETF (3) UCITS ETF Bond UCITS ETF

usb GBP usb uso usbp usb

Audit fees payable 10,389 8,313 10,387 3,795 10,389 10,387
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 22,549 - 73,400 - 26,404 30,333

Directors’ fees payable (Note 10) - - - - - -

Management and Advisory fees payable - 28,879 1,265,817 - - 292,113

Sundry fees payable* 1,397 15,730 187,827 37,475 6,544 29,586

Fee waiver (25,074) - - (37,127) (25,512) (4,216)

Total fees and expenses payable 9,261 52,922 1,537,431 4,143 17,825 358,203

2) Sub-Fund launched on 30 November 2023.
3) Sub-Fund launched on 9 August 2023.

4) Sub-Fund launched on 23 February 2023.
5) Sub-Fund liquidated on 12 December 2023.

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.

87



JPMorgan ETFs (Ireland) ICAV

Notes to the Unaudited Financial Statements (continued)

For the six month period ended 30 June 2024

3. Fees and expenses payable (continued)

As at 31 December 2023 (continued)

usD Ultra-Short

Income

UCITS ETF

usb

Audit fees payable 10,387
Depositary, Corporate, Administration and

Domiciliary Agency fees payable 21,561

Directors’ fees payable (Note 10) -

Management and Advisory fees payable 27,419

Sundry fees payable* 10,863

Fee waiver -

Total fees and expenses payable 70,230

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.

4. Fees and expenses

The following table analyses the fees and expenses charged in the Statement of Comprehensive Income for the six month period ended 30 June 2024:

AC Asia Pacific ex

Japan Research Active Global BetaBuilders China

Enhanced Index Equity Aggregate Bond Active US Equity Active US Growth Active US Value Aggregate Bond

(ESG) UCITS ETF UCITS ETF UCITS ETF (1) UCITS ETF (1) UCITS ETF (1) UCITS ETF

usbp usb usb usb uso usop

Audit fees 6,649 - - - - 7,061
Depositary, Corporate, Administration and

Domiciliary Agency fees 76,394 156,216 21,858 20,567 20,590 116,849

Directors’ fees (Note 10) 2,552 2,552 2,552 2,552 2,552 2,552

Management and Advisory fees - 6,353 303 4,341 4,186 10,032

Sundry fees* 57,718 71,225 62,251 66,887 65,763 55,079

Fee waiver (104,838) (145,766) (74,209) (67,689) (67,416) (26,506)

Total fees and expenses 38,475 90,580 12,755 26,658 25,675 165,067

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

EUR Govt Bond EUR Govt Bond UK Gilt 1-5 yr US Equity us Small Cap US Treasury Bond

1-3yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF Equity UCITS ETF 0-1yr UCITS ETF

EUR EUR GBP usbp usop usb

Audit fees 6,173 6,173 5,258 9,481 9,481 7,061
Depositary, Corporate, Administration and

Domiciliary Agency fees 53,063 25,172 43,139 62,794 87,080 256,693

Directors’ fees (Note 10) 2,365 2,365 2,019 2,552 2,552 2,552

Management and Advisory fees - 2,471 - - 14,268 904,487

Sundry fees* 37,835 39,513 33,456 42,104 46,232 418,468

Fee waiver (83,784) (65,190) (64,482) (113,058) (50,811) -

Total fees and expenses 15,652 10,504 19,390 3,873 108,802 1,589,261

(1) Sub-Fund launched on 18 January 2024.

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.
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4. Fees and expenses (continued)

For the six month period ended 30 June 2024 (continued)

BetaBuilders

BetaBuilders

BetaBuilders

Carbon Transition

Carbon Transition

China A Research
Enhanced Index

US Treasury Bond UsS Treasury Bond US Treasury Bond China Equity (CTB)  Global Equity (CTB) Equity (ESG)

0-3 Months UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITS ETF

usbp usb usbp usb usop usb

Audit fees 7,061 7,061 7,061 6,649 7,061 6,649
Depositary, Corporate, Administration and

Domiciliary Agency fees 61,092 57,770 69,527 71,215 86,887 90,362

Directors’ fees (Note 10) 2,552 2,552 2,552 2,552 2,552 2,552

Management and Advisory fees 72,116 - 3,020 - 929,074 -

Sundry fees* 101,780 43,310 50,229 39,196 208,965 42,887

Fee waiver (697) (81,134) (39,177) (109,474) (17,928) (88,285)

Total fees and expenses 243,904 29,559 93,212 10,138 1,216,611 54,165

EUR Corporate Bond EUR Corporate Europe Research  Eurozone Research

Climate Change

1-5 yr Research

Bond Research

EUR Ultra-Short

Enhanced Index

Enhanced Index

Solutions Enhanced Index Enhanced Index Income Equity (ESG) Equity (ESG)

UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF UCITS ETF UCITS ETF

usb EUR EUR EUR EUR EUR

Audit fees 6,649 6,173 6,558 7,741 6,173 6,558
Depositary, Corporate, Administration and

Domiciliary Agency fees 59,807 61,501 111,254 73,589 128,731 112,288

Directors’ fees (Note 10) 2,552 2,365 2,365 2,365 2,365 2,365

Management and Advisory fees - - - 540,119 1,195,778 154,294

Sundry fees* 53,988 39,638 44,303 137,402 275,585 71,129

Fee waiver (64,335) (85,108) (110,605) - - (34,117)

Total fees and expenses 58,661 24,569 53,875 761,216 1,608,632 312,517

Global Emerging

Markets Research Global High Yield Global Research

GBP Ultra-Short Enhanced Index Global Equity Global Equity Corporate Bond Enhanced Index

Income Equity (ESG) Multi-Factor Premium Income Multi-Factor Equity (ESG)

UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITS ETF

GBP usb uso usop usob usb

Audit fees 6,585 6,649 9,481 6,649 7,061 9,893
Depositary, Corporate, Administration and

Domiciliary Agency fees 47,204 126,309 17,799 68,972 109,878 354,907

Directors’ fees (Note 10) 2,019 2,552 2,552 2,552 2,552 2,552

Management and Advisory fees 53,089 1,164,598 79,716 13,376 163,005 4,526,044

Sundry fees* 54,122 491,329 74,475 81,129 80,639 947,113

Fee waiver - - - (64,200) (26,543) -

Total fees and expenses 163,019 1,791,437 184,023 108,478 336,592 5,840,509

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.
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4. Fees and expenses (continued)

For the six month period ended 30 June 2024 (continued)

Global Research

Japan Research

US Research

US Research

Enhanced Index Green Social Enhanced Index UK Equity Enhanced Index Enhanced Index

Equity SRI Paris Sustainable Bond Equity (ESG) Core Equity (ESG) Equity SRI Paris

Aligned UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITS ETF Aligned UCITS ETF

usb usb usb GBP usop usbp

Audit fees 7,061 7,061 7,061 5,258 7,061 7,061
Depositary, Corporate, Administration and

Domiciliary Agency fees 111,813 97,570 92,279 35,488 431,872 78,242

Directors’ fees (Note 10) 2,552 2,552 2,552 2,019 2,552 2,552

Management and Advisory fees 30,594 - 135,980 117,977 5,509,774 31,072

Sundry fees* 79,202 46,242 72,002 57,875 842,402 75,026

Fee waiver (51,140) (95,704) (12,398) - - (68,939)

Total fees and expenses 180,082 57,721 297,476 218,617 6,793,661 125,014

usD Corporate Bond
Research Enhanced

USD Emerging

usp ultra-Short

Index (ESG) Markets Sovereign Income

UCITS ETF Bond UCITS ETF UCITS ETF

usb usb usb

Audit fees 7,061 7,061 8,328
Depositary, Corporate, Administration and

Domiciliary Agency fees 84,853 122,428 67,557

Directors’ fees (Note 10) 2,552 2,552 2,552

Management and Advisory fees - 913,828 84,353

Sundry fees* 63,939 127,333 74,186

Fee waiver (105,708) (20,797) -

Total fees and expenses 52,697 1,152,405 236,976

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.

The following table analyses the fees and expenses charged in the Statement of Comprehensive Income for the six month period ended 30 June 2023:

AC Asia Pacific ex
Japan Research

BetaBuilders China

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

Enhanced Index Equity Aggregate Bond EUR Govt Bond EUR Govt Bond UK Gilt 1-5 yr US Equity

(ESG) UCITS ETF UCITS ETF 1-3 yr UCITS ETF UCITS ETF UCITS ETF UCITS ETF

usp uso EUR EUR GBP uso

Audit fees 5,265 5,265 4,884 4,884 4,250 5,265
Depositary, Corporate, Administration and

Domiciliary Agency fees 63,591 49,340 37,214 120,498 35,818 57,105

Directors’ fees (Note 10) 2,274 2,274 2,104 2,104 1,838 2,274

Management and Advisory fees - 15,622 - - - -

Sundry fees* 39,891 56,927 38,281 36,239 32,795 40,920

Fee waiver (73,857) (4,051) (56,163) (155,506) (59,157) (101,170)

Total fees and expenses 37,164 125,377 26,320 8,219 15,544 4,394

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.
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4. Fees and expenses (continued)

For the six month period ended 30 June 2023 (continued)

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

BetaBuilders

Carbon Transition

us Small Cap UsS Treasury Bond US Treasury Bond UsS Treasury Bond US Treasury Bond China Equity (CTB)

Equity UCITS ETF 0-1yr UCITS ETF 0-3 Months UCITS ETF 1-3yr UCITS ETF UCITS ETF UCITS ETF

usb usb usb usop usop uso

Audit fees 5,265 5,265 5,265 5,265 5,265 5,265
Depositary, Corporate, Administration and

Domiciliary Agency fees 65,445 296,606 61,238 43,989 88,148 18,236

Directors’ fees (Note 10) 2,274 2,274 2,274 2,274 2,274 2,274

Management and Advisory fees - 434,133 - - - -

Sundry fees* 39,280 357,003 46,164 48,314 48,495 46,579

Fee waiver (96,988) - (57,072) (71,984) (44,817) (63,148)

Total fees and expenses 15,276 1,095,281 57,869 27,858 99,365 9,206

Carbon Transition

China A Research
Enhanced Index

Climate Change

EUR Corporate Bond

1-5 yr Research

EUR Corporate
Bond Research

EUR Ultra-Short

Global Equity (CTB) Equity (ESG) Solutions Enhanced Index Enhanced Index Income

UCITS ETF UCITS ETF UCITS ETF (ESG) UCITS ETF (ESG) UCITS ETF UCITS ETF

usb usb usop EUR EUR EUR

Audit fees 5,265 5,265 5,265 4,884 4,884 4,884
Depositary, Corporate, Administration and

Domiciliary Agency fees 256,442 61,844 22,348 52,630 90,177 157,884

Directors’ fees (Note 10) 2,274 2,274 2,274 2,104 2,104 2,104

Management and Advisory fees 205,092 - 808 - 715 73,601

Sundry fees* 118,713 39,657 42,668 37,249 46,900 171,121

Fee waiver - (83,933) (28,702) (70,391) (38,079) -

Total fees and expenses 587,786 25,107 44,661 26,476 106,701 409,594

Global Emerging

Europe Research Eurozone Research Markets Research Glohal High Yield

Enhanced Index Enhanced Index GBP Ultra-Short Enhanced Index Global Equity Corporate Bond

Equity (ESG) Equity (ESG) Income Equity (ESG) Multi-Factor Multi-Factor

UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITS ETF UCITS ETF

EUR EUR GBP uso uso uso

Audit fees 4,884 4,884 4,250 5,265 5,265 5,265
Depositary, Corporate, Administration and

Domiciliary Agency fees 149,732 29,452 58,799 575,664 99,541 178,046

Directors’ fees (Note 10) 2,104 2,104 1,838 2,274 2,274 2,275

Management and Advisory fees 347,323 63,673 - 896,651 996 142,499

Sundry fees* 90,906 50,054 37,937 183,204 42,912 82,177

Fee waiver (50,495) (12,506) (37,775) (63,664) (46,976) (72,839)

Total fees and expenses 544,454 137,661 65,049 1,599,394 104,012 337,423

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.
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4. Fees and expenses (continued)

For the six month period ended 30 June 2023 (continued)

Global Research Green Social Japan Research RMB US Research
Enhanced Index Sustainable Enhanced Index Ultra-Short UK Equity Enhanced Index
Equity (ESG) Bond Equity (ESG) Income Core Equity (ESG)
UCITS ETF UCITS ETF (1) UCITS ETF UCITS ETF UCITS ETF UCITS ETF
usbp usb usbp usb GBP usb
Audit fees 5,265 4,638 5,265 5,265 4,250 5,265
Depositary, Corporate, Administration and
Domiciliary Agency fees 224,179 30,367 42,814 24,624 33,160 316,963
Directors’ fees (Note 10) 2,274 1,885 2,274 2,274 1,838 2,274
Management and Advisory fees 1,370,227 - 3,646 1,260 32,288 1,699,691
Sundry fees* 271,952 75,337 50,830 44,310 40,663 348,421
Fee waiver - (79,678) (25,707) (11,572) (22,351) (13,754)
Total fees and expenses 1,873,897 32,549 79,122 66,161 89,848 2,358,860
usD Corporate
Bond Research USD Emerging usD Ultra-Short
Enhanced Index Markets Sovereign Income
(ESG) UCITS ETF Bond UCITS ETF UCITS ETF
usb usb usb
Audit fees 5,265 5,265 5,265
Depositary, Corporate, Administration and
Domiciliary Agency fees 105,913 172,795 79,851
Directors’ fees (Note 10) 2,274 2,274 2,274
Management and Advisory fees - 577,154 41,427
Sundry fees* 50,616 114,339 72,694
Fee waiver (81,207) (14,847) -
Total fees and expenses 82,861 856,980 201,511

(1) Sub-Fund launched on 23 February 2023.

*Sundry Fees are principally comprised of tax related fees, registration, publication, mailing, printing fees, broker collateral charges as well as legal and marketing expenses.
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5. Transaction costs

Inorder to achieve its investment objective, each Sub-Fund incurs transaction costs in relation to trading activity on its portfolio as set out below. These costs
may include broker commissions, settlement fees, stamp duties, and financial transaction taxes.

For the six month period For the six month period

Sub-Funds Currency ended 30 June 2024 ended 30 June 2023
AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF usb 21,296 41,723
Active Global Aggregate Bond UCITS ETF (1) usbp 96,930 -
Active US Equity UCITS ETF (2) usb 3,943 -
Active US Growth UCITS ETF (2) usb 8,060 -
Active US Value UCITS ETF (2) usb 9,171 -
BetaBuilders China Aggregate Bond UCITS ETF usb 20,793 12,653
BetaBuilders EUR Govt Bond 1-3 yr UCITS ETF EUR 1,839 1,970
BetaBuilders EUR Govt Bond UCITS ETF EUR - 54,092
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP - 1,969
BetaBuilders US Equity UCITS ETF usb 3,935 16,508
BetaBuilders US Small Cap Equity UCITS ETF usop 8,108 13,055
BetaBuilders US Treasury Bond 0-1yr UCITS ETF uso 13,821 14,489
BetaBuilders US Treasury Bond 0-3 Months UCITS ETF usob 20,580 13,369
BetaBuilders US Treasury Bond 1-3 yr UCITS ETF uso 1,191 2,252
BetaBuilders US Treasury Bond UCITS ETF usp 5,593 15,934
Carbon Transition China Equity (CTB) UCITS ETF uso 20,378 18,435
Carbon Transition Global Equity (CTB) UCITS ETF uso 222,530 336,540
China A Research Enhanced Index Equity (ESG) UCITS ETF usob 31,450 44,562
Climate Change Solutions UCITS ETF usb 29,445 22,173
EUR Corporate Bond 1-5 yr Research Enhanced Index (ESG) UCITS ETF EUR - 2,750
EUR Corporate Bond Research Enhanced Index (ESG) UCITS ETF EUR 4,205 11,221
EUR Ultra-Short Income UCITS ETF EUR 854 -
Europe Research Enhanced Index Equity (ESG) UCITS ETF EUR 1,523,983 482,929
Eurozone Research Enhanced Index Equity (ESG) UCITS ETF EUR 412,389 107,814
GBP Ultra-Short Income UCITS ETF GBP - 9,401
Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF uso 762,538 641,929
Global Equity Multi-Factor UCITS ETF usb 36,209 79,922
Global Equity Premium Income UCITS ETF (3) uso 97,040 -
Global High Yield Corporate Bond Multi-Factor UCITS ETF uso 19,509 35,157
Global Research Enhanced Index Equity (ESG) UCITS ETF usb 1,009,333 414,225
Global Research Enhanced Index Equity SRI Paris Aligned UCITS ETF (4) uso 117,837 -
Green Social Sustainable Bond UCITS ETF (5) usb 33,275 12,803
Japan Research Enhanced Index Equity (ESG) UCITS ETF uso 47,460 17,728
RMB Ultra-Short Income UCITS ETF (6) usb - 66,793
UK Equity Core UCITS ETF GBP 465,681 521,298
US Research Enhanced Index Equity (ESG) UCITS ETF uso 194,140 136,786
US Research Enhanced Index Equity SRI Paris Aligned UCITS ETF (4) usb 31,522 -
USD Corporate Bond Research Enhanced Index (ESG) UCITS ETF uso 6,508 23,008
USD Emerging Markets Sovereign Bond UCITS ETF usob 9,948 32,969
USD Ultra-Short Income UCITS ETF usob 275 7,527

1) Sub-Fund launched on 11 October 2023.

2) Sub-Fund launched on 18 January 2024.

3) Sub-Fund launched on 30 November 2023.
4) Sub-Fund launched on 9 August 2023.

5) Sub-Fund launched on 23 February 2023.

(
(
(
(
(
(6) Sub-Fund liquidated on 12 December 2023.

6. Share Capital

The authorised share capital of the ICAV is 500,000,000,002 Shares of no par value divided into 2 Subscriber Shares of no par value and 500,000,000,000
shares of no par value. The Directors are empowered to issue up to all of the Shares of the ICAV on such terms as they think fit. The Subscriber Shares entitle
the holders to attend and vote at any general meetings of the ICAV but do not entitle the holders to participate in the profits or assets of the ICAV except for a
return of capital ona winding-up. The Shares entitle the holders to attend and vote at general meetings of the ICAV and (other than the Subscriber Shares) to
participate equally in the profits and assets of the Sub-Fund to which the Shares relate, subject to any differences between fees, charges and expenses
applicable to different Share Classes. The ICAV may from time to time by ordinary resolution increase its capital, consolidate the Shares or any of theminto a
smaller number of Shares, sub-divide the Shares or any of them into a larger number of Shares or cancel any Shares not taken or agreed to be taken by any
person. The ICAV may by special resolution from time to time reduce its share capital in any way permitted by law. At a meeting of Shareholders, on a show of
hands, each Shareholder shall have one vote and, on a poll, each Shareholder shall have one vote for each whole Share held by such Shareholder.

The capital of the ICAV is represented by the net assets attributable to holders of shares. The amount of net assets attributable to holders of shares can
change significantly on a daily basis as the ICAV is subject to daily subscriptions and redemptions at the discretion of shareholders. The ICAV’s objective when
managing capital is to safeguard the ICAV’s ability to continue as a going concern in order to provide returns for shareholders and benefits for other
stakeholders and to maintain a strong capital base to support the development of the investment activities of the ICAV.
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7. Net asset value per share

The net asset value per share (the dealing NAV) is calculated by dividing the NAV of the portfolio attributable to each share class by the sharesin issue at the
Statement of Financial Position date, as detailed in the table below.

Net asset value
attributable
to holders of

Net asset value
attributable
to holders of

Net asset value
attributable
to holders of

redeemable Net asset redeemable Net asset redeemable Net asset
participating value per  participating value per  participating value per
shares share shares share shares share
Currency As at 30 June 2024 As at 31 December 2023 As at 31 December 2022
AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF (1)
Class USD (acc) usb 27,472,143 23.3990 21,328,014 21.7686 16,141,505 20.6942
Class USD (dist) usb 4,567,082 22.1382 4,153,562 20.7368 4,032,566 20.1628
Active Global Aggregate Bond UCITS ETF (2)
Class CHF Hedged (aco)’ CHF 1,773,160 8.9543 - - - -
Class EUR Hedged (acc) EUR 82,064,932 10.0270 1,285,703 10.1193 - -
Class GBP Hedged (acc) GBP 14,139,299 8.7542 6,123,869 8.7765 - -
Class USD (acc) usb 25,364,166 10.5634 26,340,951 10.9225 - -
Class USD (dist) usb 8,557,634 10.4921 2,184,512 10.9226 - -
Class USD Hedged (acc) usb 2,500,619 10.6964 2,468,049 10.7083 - -
Active US Equity UCITS ETF (3)
Class EUR Hedged (acc) EUR 2,460,136 26.2208 - - - -
Class USD (acc) usp 3,771,083 28.6687 - - - -
Class USD (dist) usb 2,264,831 28.6688 - - - -
Active US Growth UCITS ETF (3)
Class EUR Hedged (acc) EUR 2,261,177 27.4508 - - - -
Class USD (acc) uso 7,198,186 30.0257 - - - -
Class USD (dist) usb 5,456,245 30.0257 - - - -
Active US Value UCITS ETF (3)
Class EUR Hedged (acc) EUR 1,931,047 24.9915 - - - -
Class USD (acc) uso 5,340,207 27.3156 - - - -
Class USD (dist) usb 4,943,283 27.3156 - - - -
BetaBuilders China Aggregate Bond UCITS ETF (4)
Class EUR Hedged (acc) EUR 36,318,853 101.7147 28,608,327 97.6810 19,755,759 92.8163
Class GBP Hedged (acc)f GBP 40,276,416 84.4961 25,877,503 80.6912 - -
Class USD (acc) usb 9,674,201 96.8970 9,482,458 95.7437 26,171,295 93.6097
Class USD (dist) usb 7,459,197 92.6781 22,713,888 92.6489 23,259,004 92.8841
Class USD Hedged (dist) usb 19,059,756 111.0411 21,686,711 106.3350 13,790,380 101.1040
BetaBuilders EUR Govt Bond 1-3 yr UCITS ETF
Class EUR (acc) EUR 25,233,046 97.8761 37,819,272 97.6470 55,527,642 94.3856
BetaBuilders EUR Govt Bond UCITS ETF
Class EUR (acc) EUR 17,838,668 90.1526 35,019,508 92.0665 15,407,251 85.8955
BetaBuilders UK Gilt 1-5 yr UCITS ETF
Class GBP (dist) GBP 59,067,216 93.5770 52,072,722 94.8994 37,773,264 93.5179
BetaBuilders US Equity UCITS ETF
Class USD (acc) usb 19,663,717 50.8902 16,607,142 443181 17,139,263 34.9270
Class USD (dist) usb 1,166,255 47.4319 1,541,325 41.5743 1,374,454 33.2475
BetaBuilders US Small Cap Equity UCITS ETF (5)
Class USD (acc) usb 33,685,968 28.0787 6,463,216 27.3236 5,837,745 23.0752
Class USD (dist) usb 127,995,939 27.5761 122,401,229 26.9418 13,527,296 23.0441
BetaBuilders US Treasury Bond 0-1yr UCITS ETF
Class MXN Hedged (acc)* MXN 50,804,042,670 11,111.7717 40,230,133,381  10,524.9407 32,294,253,909 2,345.6242
Class USD (acc) usb 448,724,192 110.5387 466,750,672 107.7996 803,240,497 102.7249

(1) Sub-Fund launched on 15 February 2022.
(2) Sub-Fund launched on 11 October 2023.
(3) Sub-Fund launched on 18 January 2024.
(4) Sub-Fund launched on 17 March 2022.
(5) Sub-Fund launched on 9 August 2022.
+ Share Class launched in the current or prior reporting period/year.

* Effective 20 June 2023, the shares in issue of the Share Class were consolidated on a ratio of 4 to 1.
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7. Net asset value per share (continued)

Net asset value
attributable
to holders of

Net asset value
attributable
to holders of

Net asset value
attributable
to holders of

redeemable Net asset redeemable Net asset redeemable Net asset
participating value per  participating value per  participating value per
shares share shares share shares share
Currency As at 30 June 2024 As at 31 December 2023 As at 31 December 2022
BetaBuilders US Treasury Bond 0-3 Months UCITS ETF
Class MXN Hedged (acc)* MXN 7,281,200,201  10,792.6874 2,831,863,190  10,212.6409 1,332,830,624 2,274.4550
Class USD (acc) usb 277,806,839 109.0357 287,925,974 106.2174 38,193,176 101.1705
BetaBuilders US Treasury Bond 1-3 yr UCITS ETF
Class MXN Hedged (aco)* MXN 28,349,949 12,209.2805 24,763,856 11,725.3104 22,216,581 2,629.4924
Class USD (acc) usb 71,632,111 108.2010 98,913,803 107.0075 91,017,859 102.6824
BetaBuilders US Treasury Bond UCITS ETF
Class GBP Hedged (acc) GBP 115,828,156 74.2014 134,660,896 75.0832 125,600,763 72.8162
Class USD (acc) usb 43,152,754 99.4408 81,661,027 100.4530 60,396,718 96.5644
Carbon Transition China Equity (CTB) UCITS ETF (6)
Class USD (acc) usb 6,510,647 23.2523 4,481,855 22.4093 4,998,005 24.9900
Carbon Transition Global Equity (CTB) UCITS ETF
Class EUR Hedged (aco)t EUR 3,239,187 34.5429 2,302,407 30.8878 1,845,366 25.5276
Class USD (acc) usb 1,509,813,837 39.0799 1,082,401,087 35.3468 201,107,418 28.6140
China A Research Enhanced Index Equity (ESG) UCITS ETF (7)
Class USD (acc) usb 21,343,395 17.4678 17,745,501 17.6258 4,352,530 20.2443
Class USD (dist) usb 6,806,376 16.8926 7,139,432 17.0590 4,180,183 19.8887
Climate Change Solutions UCITS ETF (8)
Class USD (acc) usb 43,471,864 32.4468 18,380,835 29.6465 13,387,868 26.7757
EUR Corporate Bond 1-5 yr Research Enhanced Index (ESG) UCITS ETF
Class EUR (acc) EUR 152,681,032 101.7273 105,233,975 100.7431 22,502,780 94.7170
EUR Corporate Bond Research Enhanced Index (ESG) UCITS ETF
Class EUR (acc) EUR 308,792,382 100.7602 199,987,993 100.2779 106,156,217 92.7436
Class GBP Hedged (acc)’ GBP 23,324,511 87.4494 19,380,996 86.4667 14,655,003 78.8425
EUR Ultra-Short Income UCITS ETF
Class EUR (acc) EUR 791,857,362 103.9214 857,093,304 102.0628 1,179,193,758 98.7583
Europe Research Enhanced Index Equity (ESG) UCITS ETF
Class EUR (acc) EUR 1,627,944,041 42.8744 933,957,632 39.0224 314,620,566 33.3035
Class EUR (dist)" EUR 47,060,406 41.3746 27,493,547 37.9434 708,804 32.7634
Eurozone Research Enhanced Index Equity (ESG) UCITS ETF (9)
Class CHF Hedged (aco)t CHF 11,646,464 24.9535 20,469,703 23.2076 - -
Class EUR (acc) EUR 363,327,442 32.6343 149,277,789 30.0552 89,406,986 24.9303
Class EUR (dist) EUR 1,899,401 30.5237 249,281 28.5055 4,493,839 24.4551
GBP Ultra-Short Income UCITS ETF
Class GBP (acc) GBP 58,354,559 110.1909 52,492,316 107.6132 25,581,837 102.4105
Class GBP (dist) GBP 130,577,026 100.9359 125,120,572 101.0589 95,450,157 100.0048
Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF (10)
Class USD (acc) usb 1,298,762,536 30.7417  1,164,952,113 28.6408 829,609,397 26.3289
Class USD (dist) usb 6,101,051 29.0399 4,941,256 27.2127 3,715,400 25.6259
Global Equity Multi-Factor UCITS ETF
Class USD (acc) usb 221,162,561 37.4852 155,368,863 35.3111 87,179,032 31.1354

6) Sub-Fund launched on 6 December 2022.
7) Sub-Fund launched on 15 February 2022.
8) Sub-Fund launched on 14 June 2022.
9) Sub-Fund launched on 26 April 2022.

(10) JPMorgan Funds - Global Emerging Markets Research Enhanced Index Equity Fund merged into JPMorgan ETFs (Ireland) ICAV - Global Emerging Markets Research Enhanced Index Equity (ESG)

UCITS ETF on 20 May 2022.
T Share Class launched in the current or prior reporting period/year.

* Effective 20 June 2023, the shares in issue of the Share Class were consolidated on a ratio of 4 to 1.
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7. Net asset value per share (continued)

Net asset value
attributable
to holders of

Net asset value
attributable
to holders of

Net asset value
attributable
to holders of

redeemable Net asset redeemable Net asset redeemable Net asset
participating value per  participating value per  participating value per
shares share shares share shares share
Currency As at 30 June 2024 As at 31 December 2023 As at 31 December 2022
Global Equity Premium Income UCITS ETF (11)
Class USD (acc) usb 21,879,905 26.3549 9,841,293 25.5618 - -
Class USD (dist) usb 111,578,555 25.5265 8,052,040 25.5620 - -
Global High Yield Corporate Bond Multi-Factor UCITS ETF
Class CHF Hedged (aco) CHF 601,276 100.7331 361,225 99.8136 281,310 93.9264
Class EUR Hedged (dist)" EUR 4,110,662 91.4700 1,435,132 92.8408 1,235,968 89.9606
Class GBP Hedged (dist) GBP 63,218,367 4.8603 30,460,654 4.8832 115,319,577 4.8497
Class MXN Hedged (acc)* MXN 68,486,012 12,310.9855 24,365,046 11,613.4633 17,697,000 2,459.9666
Class USD (acc) usb 80,997,657 109.0860 41,206,306 106.8274 62,540,122 96.1314
Class USD (dist) usb 20,485,007 104.9878 19,971,906 106.0299 244,542 95.9741
Class USD Hedged (acc) usb 53,644,328 111.2067 50,176,773 108.0518 12,795,573 97.5161
Global Research Enhanced Index Equity (ESG) UCITS ETF
Class EUR Hedged (acc) EUR 568,852,177 41.8730 466,870,491 36.7911 39,223,648 30.0342
Class GBP Hedged (acc) GBP 288,902,792 35.8754 206,693,074 31.3555 124,090,042 25.2732
Class USD (acc) usb 4,400,202,358 47.9574  2,900,101,410 42.5676 913,919,445 33.9760
Class USD (dist) usb 435,946,112 46.2250 202,323,015 41.1916 5,277,132 33.2177
Global Research Enhanced Index Equity SRI Paris Aligned UCITS ETF (12)
Class CHF Hedged (acc) CHF 686,252 25.5112 577,070 23.0828 - -
Class EUR (acc) EUR 135,691,733 27.7076 14,686,487 24.3190 - -
Class EUR Hedged (acc) EUR 838,644 27.0592 948,431 24.1977 - -
Class USD (acc) usb 27,704,439 29.6957 24,359,239 26.8640 - -
Class USD (dist) usb 14,324,726 29.4975 671,662 26.8129 - -
Green Social Sustainable Bond UCITS ETF (13)
Class EUR Hedged (acc) EUR 6,298,775 103.8322 10,231,282 104.0505 - -
Class USD (acc) usb 26,916,079 104.8885 28,087,622 107.3768 - -
Japan Research Enhanced Index Equity (ESG) UCITS ETF (14)
Class CHF Hedged (acc) CHF 1,361,617 34.1497 1,064,565 28.0274 472,534 21.4905
Class EUR Hedged (acc) EUR 21,185,758 36.4209 1,503,887 29.5767 477,751 22.2821
Class JPY (acc) JPY 23,698,999,251 4,480.3889 1,340,989,262 3,704.8098 35,337,775 2,876.2636
Class USD (acc) usb 273,932,944 28.4334 117,440,710 26.8269 49,705,204 22.2534
Class USD (dist) usb 7,795,439 27.1109 7,263,701 25.7798 6,759,934 21.7758
RMB Ultra-Short Income UCITS ETF (15)
Class USD (acc) usb - - - - 26,397,487 92.5714
Class USD (dist) usb - - - - 23,114,061 91.0321
UK Equity Core UCITS ETF (16)
Class GBP (acc) GBP 178,398,185 30.4298 114,417,177 28.0990 5,855,314 26.1281
Class GBP (dist) GBP 42,124,650 28.7215 23,512,832 26.8860 5,563,421 25.7685
US Research Enhanced Index Equity (ESG) UCITS ETF
Class CHF Hedged (aco)t CHF 26,870,581 50.2328 13,240,682 441112 371,047 36.1186
Class EUR Hedged (acc)f EUR 81,862,518 44.8286 15,212,060 38.9042 14,083,975 31.2623
Class USD (acc) usb 8,088,562,209 54.6783 4,817,372,349 47.0891 1,872,036,657 36.8975
Class USD (dist) usb 563,053,240 51.3463 339,557,027 44.4976 111,933,464 35.2226
US Research Enhanced Index Equity SRI Paris Aligned UCITS ETF (12)
Class CHF Hedged (acc) CHF 445,075 25.8044 409,531 23.4018 - -
Class EUR (acc) EUR 6,101,001 28.1860 539,315 24.2935 - -
Class EUR Hedged (acc) EUR 3,215,646 27.3809 3,343,000 24.5298 - -
Class USD (acc) usb 237,994,374 30.5881 9,340,598 27.1731 - -
Class USD (dist) usb 1,204,154 30.4572 862,611 27.1731 - -

(11) Sub-Fund launched on 30 November 2023.

(12) Sub-Fund launched on 9 August 2023.

(13) Sub-Fund launched on 23 February 2023.

(14) Sub-Fund launched on 29 March 2022.

(15) Sub-Fund launched on 1 March 2022 and liquidated on 12 December 2023.

(16) Sub-Fund launched on 14 June 2022.

1 Share Class launched in the current or prior reporting period/year.

* Effective 20 June 2023, the shares in issue of the Share Class were consolidated on a ratio of 4 to 1.
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7. Net asset value per share (continued)

Net asset value Net asset value Net asset value
attributable attributable attributable
to holders of to holders of to holders of
redeemable Net asset redeemable Net asset redeemable Net asset
participating value per  participating value per  participating value per
shares share shares share shares share
Currency As at 30 June 2024 As at 31 December 2023 As at 31 December 2022
USD Corporate Bond Research Enhanced Index (ESG) UCITS ETF
Class EUR Hedged (acc) EUR 3,727,034 90.3962 6,712,941 91.6342 19,197,214 86.3592
Class GBP Hedged (aco) GBP 22,650,018 78.4134 19,862,270 78.9689 14,312,114 73.4177
Class USD (acc) usb 22,154,264 113.2029 26,124,131 113.8177 50,576,615 104.7642
Class USD (dist) usb 624,145 76.4977 2,108,055 79.3427 1,298,446 76.1373
USD Emerging Markets Sovereign Bond UCITS ETF
Class CHF Hedged (acc) CHF 1,377,286 84.8971 3,704,851 86.6895 10,012,600 82.6361
Class EUR Hedged (acc) EUR 383,920,464 86.1032 344,413,471 86.9047 245,263,413 81.1669
Class GBP Hedged (dist) GBP 31,793,882 60.4343 28,146,728 62.3718 4,807,862 60.6992
Class MXN Hedged (acc)* MXN 11,575,686  10,920.4584 35,662,783 10,613.9235 33,221,672 2,276.3925
Class USD (acc) usb 143,558,171 101.0609 76,907,759 101.1730 55,037,554 92.2854
Class USD (dist) usb 107,667,740 80.5073 71,045,437 82.9274 46,951,411 79.9456
USD Ultra-Short Income UCITS ETF
Class USD (acc) usb 169,450,002 114.2854 137,344,867 111.2241 94,200,113 105.8716
Class USD (dist) usb 103,833,251 101.1431 99,615,779 101.0347 131,007,620 100.5653

T Share Class launched in the current or prior reporting period/year.
* Effective 20 June 2023, the shares in issue of the Share Class were consolidated on a ratio of 4 to 1.

8. Fair Value Estimation

The Sub-Funds are required to classify fair value measurements using a fair value hierarchy that reflects the significance of the inputs used in making the
measurements. The fair value hierarchy has the following levels:

e Level I: Inputs that are quoted market prices (unadjusted) in active markets for identical instruments;

e Level 2: Inputs other than quoted prices included within Level 1 that are observable either directly (i.e. as prices) or indirectly (i.e. derived from prices).
This category includes instruments valued using: quoted market prices in active markets for similar instruments; quoted prices for identical or similar
instruments in markets that are considered less than active; or other valuation techniques in which all significant inputs are directly or indirectly
observable from market data; and

e |evel3:Inputs that are unobservable. This category includes all instruments for which the valuation technique includes inputs not based on observable
data and the unobservable inputs have a significant effect on the instrument’s valuation. This category includes instruments that are valued based on
quoted prices for similar instruments but for which significant unobservable adjustments or assumptions are required to reflect differences between the
instruments.

The level in the fair value hierarchy within which the fair value measurement is categorised in its entirety is determined on the basis of the lowest level input
thatis significantto the fair value measurement. For this purpose, the significance of an input is assessed against the fair value measurement inits entirety. If
a fair value measurement uses observable inputs that require significant adjustment based on unobservable inputs, that measurement is a Level 3
measurement. Assessing the significance of a particular input to the fair value measurement in its entirety requires judgement, considering factors specific
to the asset or liability.

The determination of what constitutes ‘observable’ requires significant judgement by the ICAV. The ICAV considers observable data to be market data that is
readily available, regularly distributed or updated, reliable and verifiable, not proprietary, and provided by independent sources that are actively involved in
the relevant market.
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8. Fair Value Estimation (continued)

The following table analyses within the fair value hierarchy the Sub-Funds’ financial assets and liabilities measured at fair value at 30 June 2024:

Currency Level 1 Level 2 Level 3 Total
AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 31,837,209 - - 31,837,209
Total Financial assets usp 31,837,209 - - 31,837,209
Active Global Aggregate Bond UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 132,560,102 - 132,560,102
Forward Currency Contracts usb - 975,493 - 975,493
Financial Futures Contracts usb 16,229 - - 16,229
Total Financial assets usb 16,229 133,535,595 - 133,551,824
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (1,796,299) - (1,796,299)
Financial Futures Contracts usb (152,699) - - (152,699)
Total Financial liahilities usb (152,699) (1,796,299) - (1,948,998)
Active US Equity UCITS ETF (1)
Financial assets at fair value through profit or loss:
Equities usb 8,513,385 - - 8,513,385
Forward Currency Contracts usb - 10,817 - 10,817
Total Financial assets usp 8,513,385 10,817 - 8,524,202
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usb - (37,553) - (37,553)
Total Financial liabilities uso - (37,553) - (37,553)
Active US Growth UCITS ETF (1)
Financial assets at fair value through profit or loss:
Equities usb 14,743,625 - - 14,743,625
Forward Currency Contracts uso - 8,458 - 8,458
Total Financial assets usb 14,743,625 8,458 - 14,752,083
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (35,166) - (35,166)
Total Financial liabilities uso - (35,166) - (35,166)
Active US Value UCITS ETF (1)
Financial assets at fair value through profit or loss:
Equities usb 11,979,732 - - 11,979,732
Forward Currency Contracts uso - 11,275 - 11,275
Total Financial assets usb 11,979,732 11,275 - 11,991,007
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usop - (34,884) - (34,884)
Total Financial liahilities usb - (34,884) - (34,884)

(1) Sub-Fund launched on 18 January 2024.
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8. Fair Value Estimation (continued)
As at 30 June 2024 (continued)

Currency Level 1 Level 2 Level 3 Total
BetaBuilders China Aggregate Bond UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 123,953,204 - 123,953,204
Forward Currency Contracts usob - 366,635 - 366,635
Total Financial assets usb - 124,319,839 - 124,319,839
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (250,534) - (250,534)
Total Financial liabilities usb - (250,534) - (250,534)
BetaBuilders EUR Govt Bond 1-3 yr UCITS ETF
Financial assets at fair value through profit or loss:
Bonds EUR - 25,058,103 - 25,058,103
Total Financial assets EUR - 25,058,103 - 25,058,103
BetaBuilders EUR Govt Bond UCITS ETF
Financial assets at fair value through profit or loss:
Bonds EUR - 19,451,617 - 19,451,617
Total Financial assets EUR - 19,451,617 - 19,451,617
BetaBuilders UK Gilt 1-5 yr UCITS ETF
Financial assets at fair value through profit or loss:
Bonds GBP - 58,711,746 - 58,711,746
Total Financial assets GBP - 58,711,746 - 58,711,746
BetaBuilders US Equity UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 20,716,523 - 26 20,716,549
Financial Futures Contracts usb 379 - - 379
Total Financial assets usb 20,716,902 - 26 20,716,928
BetaBuilders US Small Cap Equity UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 160,442,088 1,894 160,443,982
Financial Futures Contracts usb 17,549 - - 17,549
Total Financial assets usp 160,459,637 - 1,894 160,461,531
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8. Fair Value Estimation (continued)
As at 30 June 2024 (continued)

Currency Level 1 Level 2 Level 3 Total
BetaBuilders US Treasury Bond 0-1yr UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 3,203,753,336 - 3,203,753,336
Forward Currency Contracts usob - 21,301,204 - 21,301,204
Total Financial assets usb - 3,225,054,540 - 3,225,054,540
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usop - (228,338,551) - (228,338,551)
Total Financial liahilities usb - (228,338,551) - (228,338,551)
BetaBuilders US Treasury Bond 0-3 Months UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 674,983,301 - 674,983,301
Forward Currency Contracts uso - 2,845,294 - 2,845,294
Total Financial assets usb - 677,828,595 - 677,828,595
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (27,900,862) - (27,900,862)
Total Financial liabilities usp - (27,900,862) - (27,900,862)
BetaBuilders US Treasury Bond 1-3 yr UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 72,987,166 - 72,987,166
Forward Currency Contracts usb - 9,847 - 9,847
Total Financial assets usb - 72,997,013 - 72,997,013
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (124,930) - (124,930)
Total Financial liabilities usb - (124,930) - (124,930)
BetaBuilders US Treasury Bond UCITS ETF
Financial assets at fair value through profit or loss:
Bonds uso - 188,098,204 - 188,098,204
Forward Currency Contracts usb - 135,860 - 135,860
Total Financial assets uspb - 188,234,064 - 188,234,064
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usb - (1,039,879) - (1,039,879)
Total Financial liabilities usb - (1,039,879) - (1,039,879)
Carbon Transition China Equity (CTB) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 6,451,026 9,815 6,460,841
Total Financial assets usb 6,451,026 - 9,815 6,460,841
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8. Fair Value Estimation (continued)
As at 30 June 2024 (continued)

Currency Level 1 Level 2 Level 3 Total
Carbon Transition Global Equity (CTB) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 1,510,590,269 849,017 - 1,511,439,286
Forward Currency Contracts usob - 21,969 - 21,969
Total Financial assets usb 1,510,590,269 870,986 - 1,511,461,255
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (52,425) - (52,425)
Financial Futures Contracts usb (1,865) - - (1,865)
Total Financial liabilities usb (1,865) (52,425) - (54,290)
China A Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities uso 27,631,706 - - 27,631,706
Total Financial assets usb 27,631,706 - - 27,631,706
Climate Change Solutions UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 42,062,498 - - 42,062,498
Total Financial assets usp 42,062,498 - - 42,062,498
EUR Corporate Bond 1-5 yr Research Enhanced Index (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Bonds EUR - 150,903,643 - 150,903,643
Total Financial assets EUR - 150,903,643 - 150,903,643
EUR Corporate Bond Research Enhanced Index (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Bonds EUR - 332,448,087 - 332,448,087
Forward Currency Contracts EUR - 188,971 - 188,971
Total Financial assets EUR - 332,637,058 - 332,637,058
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts EUR - (57,800) - (57,800)
Total Financial liabilities EUR - (57,800) - (57,800)
EUR Ultra-Short Income UCITS ETF
Financial assets at fair value through profit or loss:
Bonds EUR - 769,440,921 - 769,440,921
Forward Currency Contracts EUR - 24,613 - 24,613
Total Financial assets EUR - 769,465,534 - 769,465,534
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts EUR - (184,816) - (184,816)
Total Financial liabilities EUR - (184,816) - (184,816)
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8. Fair Value Estimation (continued)
As at 30 June 2024 (continued)

Currency Level 1 Level 2 Level 3 Total
Europe Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities EUR 1,662,000,494 - - 1,662,000,494
Total Financial assets EUR 1,662,000,494 - - 1,662,000,494
Eurozone Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities EUR 373,809,959 - - 373,809,959
Forward Currency Contracts EUR - 270,564 - 270,564
Total Financial assets EUR 373,809,959 270,564 - 374,080,523
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts EUR - (54,504) - (54,504)
Total Financial liahilities EUR - (54,504) - (54,504)
GBP Ultra-Short Income UCITS ETF
Financial assets at fair value through profit or loss:
Bonds GBP - 187,870,744 - 187,870,744
Forward Currency Contracts GBP - 5,794 - 5,794
Total Financial assets GBP - 187,876,538 - 187,876,538
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts GBP - (13,572) - (13,572)
Total Financial liahilities GBP - (13,572) - (13,572)
Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 1,301,584,488 - 95,815 1,301,680,303
Total Financial assets usb 1,301,584,488 - 95,815 1,301,680,303
Global Equity Multi-Factor UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 220,027,187 612,474 511 220,640,172
Financial Futures Contracts usb 945 - - 945
Total Financial assets usb 220,028,132 612,474 511 220,641,117
Global Equity Premium Income UCITS ETF
Financial assets at fair value through profit or loss:
Equities usob 132,869,623 - - 132,869,623
Total Financial assets usb 132,869,623 - - 132,869,623
Financial liabilities at fair value through profit or loss:
Written Option Contracts usop (536,815) - - (536,815)
Total Financial liabilities usop (536,815) - - (536,815)
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8. Fair Value Estimation (continued)
As at 30 June 2024 (continued)

Currency Level 1 Level 2 Level 3 Total
Global High Yield Corporate Bond Multi-Factor UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 238,206,340 - 238,206,340
Forward Currency Contracts usob - 492,660 - 492,660
Total Financial assets usb - 238,699,000 - 238,699,000
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (978,620) - (978,620)
Total Financial liahilities usb - (978,620) - (978,620)
Global Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 5,796,439,901 - - 5,796,439,901
Warrants usb - - -* -*
Forward Currency Contracts usb - 4,264,421 - 4,264,421
Total Financial assets usb 5,796,439,901 4,264,421 =* 5,800,704,322
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usb - (10,217,118) - (10,217,118)
Total Financial liabilities uspb - (10,217,118) - (10,217,118)
*Investment valued at zero.
Global Research Enhanced Index Equity SRI Paris Aligned UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 187,974,520 - - 187,974,520
Forward Currency Contracts uso - 12,936 - 12,936
Total Financial assets usb 187,974,520 12,936 - 187,987,456
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (13,133) - (13,133)
Total Financial liahilities usb - (13,133) - (13,133)
Green Social Sustainable Bond UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 32,398,435 - 32,398,435
Forward Currency Contracts usb - 111,644 - 111,644
Financial Futures Contracts uso 65,909 - - 65,909
Total Financial assets usb 65,909 32,510,079 - 32,575,988
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usop - (119,332) - (119,332)
Financial Futures Contracts usb (53,697) - - (53,697)
Total Financial liahilities usb (53,697) (119,332) - (173,029)
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8. Fair Value Estimation (continued)
As at 30 June 2024 (continued)

Currency Level 1 Level 2 Level 3 Total
Japan Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 449,816,815 - - 449,816,815
Forward Currency Contracts usob - 641,084 - 641,084
Total Financial assets usb 449,816,815 641,084 - 450,457,899
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usop - (123,547) - (123,547)
Total Financial liabilities usb - (123,547) - (123,547)
UK Equity Core UCITS ETF
Financial assets at fair value through profit or loss:
Closed-End Investment Funds GBP 788,123 - - 788,123
Equities GBP 217,468,191 - - 217,468,191
Total Financial assets GBP 218,256,314 - - 218,256,314
Financial liabilities at fair value through profit or loss:
Financial Futures Contracts GBP (2,600) - - (2,600)
Total Financial liabilities GBP (2,600) - - (2,600)
US Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 8,704,940,165 - - 8,704,940,165
Forward Currency Contracts usb - 510,237 - 510,237
Total Financial assets usp 8,704,940,165 510,237 - 8,705,450,402
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (1,412,249) - (1,412,249)
Total Financial liabilities usp - (1,412,249) - (1,412,249)
US Research Enhanced Index Equity SRI Paris Aligned UCITS ETF
Financial assets at fair value through profit or loss:
Equities usob 250,613,826 - - 250,613,826
Forward Currency Contracts usb - 21,269 - 21,269
Total Financial assets usp 250,613,826 21,269 - 250,635,095
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usb - (50,378) - (50,378)
Total Financial liabilities usb - (50,378) - (50,378)
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8. Fair Value Estimation (continued)
As at 30 June 2024 (continued)

Currency Level 1 Level 2 Level 3 Total
UuSD Corporate Bond Research Enhanced Index (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 54,532,410 - 54,532,410
Forward Currency Contracts uso - 33,914 - 33,914
Financial Futures Contracts usp 9,140 - - 9,140
Total Financial assets usp 9,140 54,566,324 - 54,575,464
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usp - (253,919) - (253,919)
Financial Futures Contracts usb (25,140) - - (25,140)
Total Financial liahilities usb (25,140) (253,919) - (279,059)
usD Emerging Markets Sovereign Bond UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 689,640,177 -* 689,640,177
Forward Currency Contracts uso - 1,272,381 - 1,272,381
Total Financial assets usb - 690,912,558 -* 690,912,558
*Investment valued at zero.
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usb - (6,101,898) - (6,101,898)
Total Financial liabilities usb - (6,101,898) - (6,101,898)
usp Ultra-Short Income UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 247,268,010 - 247,268,010
Total Financial assets usb - 247,268,010 - 247,268,010

The following table analyses within the fair value hierarchy the Sub-Funds’ financial assets and liabilities measured at fair value at 31 December 2023:

Currency Level 1 Level 2 Level 3 Total
AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 25,309,546 - - 25,309,546
Financial Futures Contracts usb 2,741 - - 2,741
Total Financial assets usb 25,312,287 - - 25,312,287
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8. Fair Value Estimation (continued)
As at 31 December 2023 (continued)

Currency Level 1 Level 2 Level 3 Total
Active Global Aggregate Bond UCITS ETF (1)
Financial assets at fair value through profit or loss:
Bonds usb - 40,033,049 - 40,033,049
Forward Currency Contracts usob - 257,756 - 257,756
Financial Futures Contracts usb 150,457 - - 150,457
Total Financial assets usb 150,457 40,290,805 - 40,441,262
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usb - (341,269) - (341,269)
Financial Futures Contracts usb (165,665) - - (165,665)
Total Financial liabilities uso (165,665) (341,269) - (506,934)
BetaBuilders China Aggregate Bond UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 116,546,493 - 116,546,493
Forward Currency Contracts uso - 678,450 - 678,450
Total Financial assets usb - 117,224,943 - 117,224,943
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (376,054) - (376,054)
Total Financial liabilities uso - (376,054) - (376,054)
BetaBuilders EUR Govt Bond 1-3 yr UCITS ETF
Financial assets at fair value through profit or loss:
Bonds EUR - 37,558,414 - 37,558,414
Total Financial assets EUR - 37,558,414 - 37,558,414
BetaBuilders EUR Govt Bond UCITS ETF
Financial assets at fair value through profit or loss:
Bonds EUR - 34,671,467 - 34,671,467
Total Financial assets EUR - 34,671,467 - 34,671,467
BetaBuilders UK Gilt 1-5 yr UCITS ETF
Financial assets at fair value through profit or loss:
Bonds GBP - 51,748,447 - 51,748,447
Total Financial assets GBP - 51,748,447 - 51,748,447
BetaBuilders US Equity UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 18,062,187 - 26 18,062,213
Financial Futures Contracts usb 1,818 - - 1,818
Total Financial assets uso 18,064,005 - 26 18,064,031

(1) Sub-Fund launched on 11 October 2023.
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8. Fair Value Estimation (continued)
As at 31 December 2023 (continued)

Currency Level 1 Level 2 Level 3 Total
BetaBuilders US Small Cap Equity UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 128,485,797 - 310 128,486,107
Warrants usb ¥ - - -
Financial Futures Contracts usb 10,653 - - 10,653
Total Financial assets usb 128,496,450 - 310 128,496,760
*Investment valued at zero.
BetaBuilders US Treasury Bond 0-1yr UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 2,838,993,011 - 2,838,993,011
Forward Currency Contracts usb - 50,709,429 - 50,709,429
Total Financial assets usb - 2,889,702,440 - 2,889,702,440
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usb - (1,453,537) - (1,453,537)
Total Financial liabilities uso - (1,453,537) - (1,453,537)
BetaBuilders US Treasury Bond 0-3 Months UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 454,763,028 - 454,763,028
Forward Currency Contracts usb - 3,569,171 - 3,569,171
Total Financial assets usb - 458,332,199 - 458,332,199
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usop - (95,360) - (95,360)
Total Financial liabilities uso - (95,360) - (95,360)
BetaBuilders US Treasury Bond 1-3 yr UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 99,826,982 - 99,826,982
Forward Currency Contracts usb - 31,378 - 31,378
Total Financial assets usb - 99,858,360 - 99,858,360
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usop - (735) - (735)
Total Financial liahilities usp - (735) - (735)
BetaBuilders US Treasury Bond UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 252,955,449 - 252,955,449
Forward Currency Contracts usb - 1,219,014 - 1,219,014
Total Financial assets usp - 254,174,463 - 254,174,463
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (658,010) - (658,010)
Total Financial liabilities usp - (658,010) - (658,010)
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8. Fair Value Estimation (continued)
As at 31 December 2023 (continued)

Currency Level 1 Level 2 Level 3 Total
Carbon Transition China Equity (CTB) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 4,474,225 - - 4,474,225
Total Financial assets usp 4,474,225 - - 4,474,225
Carbon Transition Global Equity (CTB) UCITS ETF
Financial assets at fair value through profit or loss:
Equities uso 1,082,525,471 623,320 - 1,083,148,791
Forward Currency Contracts usb - 25,148 - 25,148
Financial Futures Contracts usob 42,772 - - 42,772
Total Financial assets usb 1,082,568,243 648,468 - 1,083,216,711
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (38,457) - (38,457)
Total Financial liahilities usb - (38,457) - (38,457)
China A Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 24,697,956 - - 24,697,956
Total Financial assets usb 24,697,956 - - 24,697,956
Climate Change Solutions UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 18,077,708 - - 18,077,708
Total Financial assets usp 18,077,708 - - 18,077,708
EUR Corporate Bond 1-5 yr Research Enhanced Index (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Bonds EUR - 104,028,220 - 104,028,220
Total Financial assets EUR - 104,028,220 - 104,028,220
EUR Corporate Bond Research Enhanced Index (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Bonds EUR - 219,738,182 - 219,738,182
Forward Currency Contracts EUR - 91,344 - 91,344
Total Financial assets EUR - 219,829,526 - 219,829,526
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts EUR - (89,340) - (89,340)
Total Financial liabilities EUR - (89,340) - (89,340)
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8. Fair Value Estimation (continued)
As at 31 December 2023 (continued)

Currency Level 1 Level 2 Level 3 Total
EUR Ultra-Short Income UCITS ETF
Financial assets at fair value through profit or loss:
Bonds EUR - 781,937,580 - 781,937,580
Forward Currency Contracts EUR - 88,533 - 88,533
Total Financial assets EUR - 782,026,113 - 782,026,113
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts EUR - (19,010) - (19,010)
Financial Futures Contracts EUR (28,750) - - (28,750)
Total Financial liabilities EUR (28,750) (19,010) - (47,760)
Europe Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities EUR 960,284,937 - - 960,284,937
Total Financial assets EUR 960,284,937 - - 960,284,937
Eurozone Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities EUR 152,032,228 - - 152,032,228
Forward Currency Contracts EUR - 723,583 - 723,583
Total Financial assets EUR 152,032,228 723,583 - 152,755,811
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts EUR - (19,237) - (19,237)
Total Financial liahilities EUR - (19,237) - (19,237)
GBP Ultra-Short Income UCITS ETF
Financial assets at fair value through profit or loss:
Bonds GBP - 148,887,112 - 148,887,112
Forward Currency Contracts GBP - 25,829 - 25,829
Total Financial assets GBP - 148,912,941 - 148,912,941
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts GBP - (7,151) - (7,151)
Total Financial liahilities GBP - (7,151) - (7,151)
Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 1,169,497,909 - 106,464 1,169,604,373
Forward Currency Contracts usb - 37 - 37
Total Financial assets usb 1,169,497,909 37 106,464 1,169,604,410
Global Equity Multi-Factor UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 154,358,258 507,852 515 154,866,625
Financial Futures Contracts usb 5,579 - - 5,579
Total Financial assets usp 154,363,837 507,852 515 154,872,204
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8. Fair Value Estimation (continued)
As at 31 December 2023 (continued)

Currency Level 1 Level 2 Level 3 Total
Global Equity Premium Income UCITS ETF (2)
Financial assets at fair value through profit or loss:
Equities usb 17,857,083 - - 17,857,083
Total Financial assets usp 17,857,083 - - 17,857,083
Financial liabilities at fair value through profit or loss:
Written Option Contracts usb (111,010) - - (111,010)
Total Financial liahilities usb (111,010) - - (111,010)
Global High Yield Corporate Bond Multi-Factor UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 150,799,758 - 150,799,758
Forward Currency Contracts usb - 640,503 - 640,503
Total Financial assets uspb - 151,440,261 - 151,440,261
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (772,804) - (772,804)
Total Financial liahilities uso - (772,804) - (772,804)
Global Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 3,853,448,922 - - 3,853,448,922
Warrants uso - - -* -*
Forward Currency Contracts usb - 7,654,931 - 7,654,931
Total Financial assets usb 3,853,448,922 7,654,931 -* 3,861,103,853
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (8,569,036) - (8,569,036)
Total Financial liabilities usb - (8,569,036) - (8,569,036)
*Investment valued at zero.
Global Research Enhanced Index Equity SRI Paris Aligned UCITS ETF (3)
Financial assets at fair value through profit or loss:
Equities usb 42,704,320 - - 42,704,320
Forward Currency Contracts usb - 37,676 - 37,676
Total Financial assets uso 42,704,320 37,676 - 42,741,996
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (19,520) - (19,520)
Total Financial liabilities usb - (19,520) - (19,520)

(2) Sub-Fund launched on 30 November 2023.
(3) Sub-Fund launched on 9 August 2023.
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8. Fair Value Estimation (continued)
As at 31 December 2023 (continued)

Currency Level 1 Level 2 Level 3 Total
Green Social Sustainable Bond UCITS ETF (4)
Financial assets at fair value through profit or loss:
Bonds usb - 38,292,431 - 38,292,431
Forward Currency Contracts usob - 144,096 - 144,096
Financial Futures Contracts usb 129,717 - - 129,717
Total Financial assets usb 129,717 38,436,527 - 38,566,244
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usb - (99,896) - (99,896)
Financial Futures Contracts uso (56,219) - - (56,219)
Total Financial liabilities uso (56,219) (99,896) - (156,115)
Japan Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities usb 136,280,468 - - 136,280,468
Forward Currency Contracts usb - 21,117 - 21,117
Total Financial assets usb 136,280,468 21,117 - 136,301,585
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usop - (76,503) - (76,503)
Total Financial liabilities uso - (76,503) - (76,503)
UK Equity Core UCITS ETF
Financial assets at fair value through profit or loss:
Closed-End Investment Funds GBP 416,556 - - 416,556
Equities GBP 135,855,809 - - 135,855,809
Financial Futures Contracts GBP 24,750 - - 24,750
Total Financial assets GBP 136,297,115 - - 136,297,115
US Research Enhanced Index Equity (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Equities uso 5,174,306,405 - - 5,174,306,405
Forward Currency Contracts usb - 836,621 - 836,621
Total Financial assets usb 5,174,306,405 836,621 - 5,175,143,026
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usb - (241,599) - (241,599)
Total Financial liahilities usp - (241,599) - (241,599)

(4) Sub-Fund launched on 23 February 2023.
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8. Fair Value Estimation (continued)
As at 31 December 2023 (continued)

Currency Level 1 Level 2 Level 3 Total
US Research Enhanced Index Equity SRI Paris Aligned UCITS ETF (5)
Financial assets at fair value through profit or loss:
Equities usb 14,893,555 - - 14,893,555
Forward Currency Contracts usob - 91,489 - 91,489
Total Financial assets usb 14,893,555 91,489 - 14,985,044
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usop - (30,867) - (30,867)
Total Financial liahilities usb - (30,867) - (30,867)
UuSD Corporate Bond Research Enhanced Index (ESG) UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 60,269,543 - 60,269,543
Forward Currency Contracts uso - 271,046 - 271,046
Financial Futures Contracts uspb 129,195 - - 129,195
Total Financial assets usb 129,195 60,540,589 - 60,669,784
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts usb - (152,954) - (152,954)
Financial Futures Contracts usb (139,656) - - (139,656)
Total Financial liabilities uso (139,656) (152,954) - (292,610)
usD Emerging Markets Sovereign Bond UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 557,054,908 - 557,054,908
Forward Currency Contracts uso - 5,077,232 - 5,077,232
Total Financial assets usb - 562,132,140 - 562,132,140
Financial liabilities at fair value through profit or loss:
Forward Currency Contracts uso - (3,198,963) - (3,198,963)
Total Financial liahilities usp - (3,198,963) - (3,198,963)
uSD Ultra-Short Income UCITS ETF
Financial assets at fair value through profit or loss:
Bonds usb - 207,070,431 - 207,070,431
Financial Futures Contracts usb 59,414 - - 59,414
Total Financial assets usp 59,414 207,070,431 - 207,129,845
(5) Sub-Fund launched on 9 August 2023.
The following tables show the transfers between levels during the six month period ended 30 June 2024.
BetaBuilders US Small Cap Equity UCITS ETF Currency Level 1 Level 2 Level 3
Equities usb (275) - 275
Carbon Transition China Equity (CTB) UCITS ETF Currency Level 1 Level 2 Level 3
Equities usb (9,815) - 9,815
USD Emerging Markets Sovereign Bond UCITS ETF Currency Level 1 Level 2 Level 3
Bonds usb - (-*) -*

*Investment valued at zero.
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8. Fair Value Estimation (continued)

As at 30 June 2024, certain Equity securities were transferred from Level 1 to Level 3 and certain Bond securities were transferred from Level 2to Level 3asa
result of a decrease in the quotes available for valuation of these securities.

The following table shows the transfers between levels during the year ended 31 December 2023.

BetaBuilders US Equity UCITS ETF Currency Level 1 Level 2 Level 3
Equities usb (26) - 26

As at 31 December 2023, certain Equity securities were transferred from Level 1to Level 3 as a result of a decrease in the quotes available for valuation of
these securities.

Transfers between levels of the fair value hierarchy, for the purpose of preparing the above tables, are deemed to have occurred at the end of the reporting
period/year.

The Level 3 positions held by the Sub-Funds as at 30 June 2024 and 31 December 2023 had been valued using the following valuation techniques a) a 99%
haircut from the last appropriate traded price that was thought to be indicative of their respective market prices, for Russian equities due to the positions
being untradeable or b) at the latest available price or on the basis of their reasonably foreseeable sales price determined with prudence and in good faith by
the Board of Directors that was thought to be indicative of their respective market prices, but where each had unobservable inputs assumed in their
valuations for non-Russian equities.

The following tables present a reconciliation of the closing balance for Level 3 securities held by the Sub-Funds as at 30 June 2024.

Equities
BetaBuilders US Equity UCITS ETF usp
Opening balance 26
Purchases
Sales
Transfers into/(out of) Level 3
Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss
Closing balance 26
Equities
BetaBuilders US Small Cap Equity UCITS ETF usbp
Opening balance 310
Purchases =¥
Sales
Transfers into/(out of) Level 3 275
Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss 1,309
Closing balance 1,894
*Acquired through a corporate action.
Equities
Carbon Transition China Equity (CTB) UCITS ETF usbp
Opening balance
Purchases
Sales
Transfers into/(out of) Level 3 9,815
Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss
Closing balance 9,815
Equities
Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF usop
Opening balance 106,464
Purchases
Sales (1,303,679)
Transfers into/(out of) Level 3
Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss 1,293,030
Closing balance 95,815
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8. Fair Value Estimation (continued)
As at 30 June 2024 (continued)

Global Equity Multi-Factor UCITS ETF

Equities
usb

Opening balance

Purchases

Sales

Transfers into/(out of) Level 3

Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss

515

4)

Closing balance

Global Research Enhanced Index Equity (ESG) UCITS ETF

511

Warrants
usb

Opening balance

Purchases

Sales

Transfers into/(out of) Level 3

Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss

_*

Closing balance
*Investment valued at zero.

USD Emerging Markets Sovereign Bond UCITS ETF

Bonds
usb

Opening balance

Purchases

Sales

Transfers into/(out of) Level 3

Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss

Closing balance

*Investment valued at zero.

The following tables present a reconciliation of the closing balance for Level 3 securities held by the Sub-Funds as at 31 December 2023.

BetaBuilders US Equity UCITS ETF

Equities
usb

Opening balance

Purchases

Sales

Transfers into/(out of) Level 3

Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss

26

Closing balance

BetaBuilders US Small Cap Equity UCITS ETF

26

Equities
usbD

Opening balance

Purchases

Sales

Transfers into/(out of) Level 3

Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss

310*

Closing balance
*Acquired through a corporate action.
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8. Fair Value Estimation (continued)
As at 31 December 2023 (continued)

Equities
Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF usbp
Opening balance 107,536
Purchases
Sales
Transfers into/(out of) Level 3
Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss (1,072)
Closing balance 106,464
Equities
Global Equity Multi-Factor UCITS ETF usp
Opening balance 486
Purchases
Sales
Transfers into/(out of) Level 3
Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss 29
Closing balance 515
Warrants
Global Research Enhanced Index Equity (ESG) UCITS ETF usbp
Opening balance
Purchases -*
Sales
Transfers into/(out of) Level 3
Net gains/(losses) recognised in net gain/(loss) in fair value on financial assets and financial liabilities at fair value through profit or loss
Closing balance Bl

*Acquired through a corporate action.
**Investment valued at zero.

All other current assets and current liabilities included in the Statement of Financial Position as at 30 June 2024 and 31 December 2023 are carried at values
that reflect a reasonable approximation of their fair value.

As at 30 June 2024 and 31 December 2023, cash, bank overdraft and amounts due from brokers are classified as Level 1. Cash equivalents are classified as
Level 2. All other assets and liabilities not measured at fair value but for which fair value is disclosed are classified as Level 2.

9. Taxation of the ICAV

The ICAVis aninvestment undertaking as defined in Section 739B of the Taxes Consolidation Act 1997, as amended (“TCA”). The ICAV will not be liable to Irish
tax in respect of its income and gains, other than on the occurrence of a chargeable event.

Generally a chargeable event arises on any distribution, redemption, repurchase, cancellation, transfer of shares or on the ending of a ‘Relevant Period’. A
‘Relevant Period’ being an eight year period beginning with the acquisition of the shares by the shareholder and each subsequent period of eight years
beginning immediately after the preceding Relevant Period.

No Irish tax will arise on the ICAV in respect of chargeable events in respect of:

a) A shareholder who is neither Irish resident nor ordinarily resident in Ireland for tax purposes, at the time of the chargeable event, provided
appropriate valid declarations in accordance with the provisions of the Taxes Consolidation Act, 1997, as amended, are held by the ICAV; or the ICAV
has been authorised by the Irish Revenue to make gross payments in the absence of appropriate declarations; and

b) Certain exempted Irish tax resident shareholders who have provided the ICAV with the necessary signed statutory declarations.

Dividends, interest and capital gains (if any) received on investments by the ICAV may be subject to taxes imposed by the country from which the investment
income/gains are received and such taxes may not be recoverable by the ICAV or its shareholders.

The Directors intend to seek UK reporting fund status for all Share Classes. For further information on UK reporting fund status including details of the
reportableincome of each relevant Share Class (available annually within 6 months of the end of the relevant reporting period), please go to the Website.
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10. Related party transactions and holdings

Related party disclosures

Parties are considered to be related if one party has the ability to control the other party or exercise significant influence over the party in making financial or
operational decisions. In the opinion of the Directors, the list of related parties under IAS 24 “Related Party Transactions” is as follows:

The Directors of the Fund and their dependents
The Investment Managers - J.P. Morgan

Management (Japan) Limited and JPMorgan Asset Management (UK) Limited
The Management Company - JPMorgan Asset Management (Europe) S.a r.l.

The Secretary of the ICAV - J.P. Morgan Administration Services (Ireland) Limited
The securities lending agent - J.P. Morgan SE - Luxembourg Branch

JPMorgan Liquidity Funds

JPMorgan Chase & Co. and its subsidiaries.

Investment Management Inc., JPMorgan Asset Management (Asia Pacific) Limited, JPMorgan Asset

The Board of Directors is not aware of any transactions with related parties during the six month period ended 30 June 2024 and 30 June 2023 other than

those disclosed in these financial statements.

Asat 30 June 2024 and 31 December 2023, certain Sub-Funds had made investments in JPMorgan Liquidity Funds which is deemed to be related party of the
ICAV. Details of investments in JPMorgan Liquidity Funds are outlined in Sub-Funds’ Schedules of Investments. The table below details the percentage of net
assets of JPMorgan Liquidity Funds held by each Sub-Fund as at the reporting date:

% of Net Assets held by

Sub-Fund Realised Gain/(Loss) Income
30 June 31 December 30 June 30 June 30 June 30 June

Sub-Fund Currency Investment 2024 2023 2024 2023 2024 2023
AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG)  USD JPMorgan Liquidity Funds -
UCITS ETF USD Liquidity LVNAV Fund 0.00 * 1,144 5,523
Active Global Aggregate Bond UCITS ETF (1) usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 0.00 37,501
Active US Growth UCITS ETF (2) usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 -* 4,999
Active US Value UCITS ETF (2) usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 * 7,194
BetaBuilders US Equity UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 0.00 2,458 4,114
BetaBuilders US Treasury Bond 0-1yr UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.07 * 911,598
BetaBuilders US Treasury Bond 0-3 Months UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.02 0.00 336,061 38,133
BetaBuilders US Treasury Bond UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 0.00 6,292 26,886
Carbon Transition Global Equity (CTB) UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 0.00 53,381 15,152
Climate Change Solutions UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 0.00 6,024 5,708
EUR Ultra-Short Income UCITS ETF EUR JPMorgan Liquidity Funds -

EUR Liquidity LVNAV Fund 0.11 0.28 1,084,872 655,083
Europe Research Enhanced Index Equity (ESG) UCITS ETF EUR JPMorgan Liquidity Funds -

EUR Liquidity LVNAV Fund 0.04 0.02 187,711 36,165
Eurozone Research Enhanced Index Equity (ESG) UCITS ETF EUR JPMorgan Liquidity Funds -

EUR Liquidity LVNAV Fund 0.01 0.00 55,988 8,081
GBP Ultra-Short Income UCITS ETF GBP JPMorgan Liquidity Funds -

GBP Liquidity LVNAV Fund 0.00 0.12 259,640 234,273
Global Emerging Markets Research Enhanced Index Equity (ESG) USD JPMorgan Liquidity Funds -
UCITS ETF USD Liquidity LVNAV Fund 0.00 0.00 44,127 306,280
Global Equity Multi-Factor UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 0.00 10,748 1,720
Global Equity Premium Income UCITS ETF (3) usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 -* 1,652
Global High Yield Corporate Bond Multi-Factor UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 0.00 17,174 17,311
Global Research Enhanced Index Equity (ESG) UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.02 0.02 998,748 313,087
Green Social Sustainable Bond UCITS ETF (4) usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 0.00 8,213 7,432
Japan Research Enhanced Index Equity (ESG) UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund . 0.00 8,791 3,064
UK Equity Core UCITS ETF GBP JPMorgan Liquidity Funds -

GBP Liquidity LVNAV Fund 0.01 0.01 41,793 10,894
US Research Enhanced Index Equity (ESG) UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.02 0.01 390,170 174,777
USD Corporate Bond Research Enhanced Index (ESG) UCITS ETF  USD JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 0.00 5,597 9,254
USD Emerging Markets Sovereign Bond UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.00 0.00 75,798 29,811
USD Ultra-Short Income UCITS ETF usb JPMorgan Liquidity Funds -

USD Liquidity LVNAV Fund 0.02 0.02 578,381 324,861

(1) Sub-Fund launched on 11 October 2023.

(2) Sub-Fund launched on 18 January 2024.

(3) Sub-Fund launched on 30 November 2023.

(4) Sub-Fund launched on 23 February 2023.

*Investment not held as at 30 June 2024 or 31 December 2023.
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10. Related party transactions and holdings (continued)
Related party disclosures (continued)

As at 30 June 2024 and 31 December 2023, shares of certain Sub-Funds are held by an affiliated entity of JPMorgan Chase & Co.

JPMC ownership %

Sub-Fund 30 June 2024

31 December 2023

AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF 28.11 32.83
Active Global Aggregate Bond UCITS ETF (1) 18.11 66.90
Active US Equity UCITS ETF (2) 63.64 -*
Active US Growth UCITS ETF (2) 78.64 -*
Active US Value UCITS ETF (2) 86.68 -
BetaBuilders China Aggregate Bond UCITS ETF 7.22 20.38
BetaBuilders US Small Cap Equity UCITS ETF - 8.52
BetaBuilders US Treasury Bond 1-3 yr UCITS ETF 0.53 0.40
Carbon Transition China Equity (CTB) UCITS ETF 69.07 97.04
Carbon Transition Global Equity (CTB) UCITS ETF 0.04 0.05
China A Research Enhanced Index Equity (ESG) UCITS ETF 24.22 27.51
Climate Change Solutions UCITS ETF 29.65 64.00
EUR Corporate Bond Research Enhanced Index (ESG) UCITS ETF 0.06 0.08
Europe Research Enhanced Index Equity (ESG) UCITS ETF 0.02 0.04
Eurozone Research Enhanced Index Equity (ESG) UCITS ETF 0.15 0.29
Global Equity Premium Income UCITS ETF (3) 7.65 56.40
Global High Yield Corporate Bond Multi-Factor UCITS ETF 0.39 0.64
Global Research Enhanced Index Equity (ESG) UCITS ETF 0.01 0.01
Global Research Enhanced Index Equity SRI Paris Aligned UCITS ETF (4) 15.44 61.29
Green Social Sustainable Bond UCITS ETF (5) 73.29 64.35
Japan Research Enhanced Index Equity (ESG) UCITS ETF 0.42 11.62
US Research Enhanced Index Equity SRI Paris Aligned UCITS ETF (4) 47.06 70.01
USD Emerging Markets Sovereign Bond UCITS ETF 0.05 0.07
(1) Sub-Fund launched on 11 October 2023.
(2) Sub-Fund launched on 18 January 2024.
(3) Sub-Fund launched on 30 November 2023.
(4) Sub-Fund launched on 9 August 2023.
(5) Sub-Fund launched on 23 February 2023.
*There were no shares owned by JPMC as at 30 June 2024 or 31 December 2023.
As at 30 June 2024 and 31 December 2023, the following Sub-Fund held shares of JPMorgan Chase & Co.:
Shares Fair Value % of Net Assets Realised Gain/(Loss) Income

30 Jun 31 Dec 30 Jun 31 Dec 30 Jun 31 Dec 30 Jun 31 Dec 30 Jun 31 Dec
Sub-Fund Currency Investment 2024 2023 2024 2023 2024 2023 2024 2023 2024 2023
BetaBuilders US Equity UCITS ETF  USD JPMorgan Chase & Co. 1,258 1,262 254,443 214,666 1.22 118 210 (4,212) 2,359 2,829

Directors’ Fees

Each Director is entitled to a fee by way of remuneration for their services at a rate to be determined from time to time by the Directors. All Directors are
entitled to reimbursement by the ICAV of expenses properly incurred in connection with the business of the ICAV or discharge of their duties.

The aggregate emoluments of the Directors for the six month period ended 30 June 2024 was USD 99,394 (30 June 2023: USD 74,906).

The only remuneration paid to Directors is an annual fee. This is waived by Mr. Watkins, Mr. Spence and Mr. Pond.
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11. Distributions

Distributions for the six month period ended 30 June 2024 were as follows:

Sub-Funds Share Class Sub-Fund Currency Ex-Date  Distribution per Share Amount
AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 11/01/2024 0.0655 13,120
AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 11/04/2024 0.0751 15,305
Active Global Aggregate Bond UCITS ETF uSD (dist) usb 11/01/2024 0.0768 7,190
BetaBuilders China Aggregate Bond UCITS ETF usD (dist) usp 11/01/2024 1.0658 261,293
BetaBuilders China Aggregate Bond UCITS ETF USD Hedged (dist) USD 11/01/2024 1.0513 214,409
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 11/01/2024 0.2160 122,842
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 08/02/2024 0.2165 123,668
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 14/03/2024 0.2874 166,323
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 11/04/2024 0.2286 142,010
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 09/05/2024 0.2154 136,502
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 13/06/2024 0.3008 189,870
BetaBuilders US Equity UCITS ETF USD (dist) usb 11/01/2024 0.1390 5,153
BetaBuilders US Equity UCITS ETF USD (dist) usb 11/04/2024 0.1411 3,697
BetaBuilders US Small Cap Equity UCITS ETF usD (dist) usb 11/01/2024 0.0363 164,917
BetaBuilders US Small Cap Equity UCITS ETF uSD (dist) usb 11/04/2024 0.0725 330,152
China A Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usp 11/01/2024 0.0129 5,399
Europe Research Enhanced Index Equity (ESG) UCITS ETF EUR (dist) EUR 11/01/2024 0.0729 55,647
Europe Research Enhanced Index Equity (ESG) UCITS ETF EUR (dist) EUR 11/04/2024 0.2257 218,070
Eurozone Research Enhanced Index Equity (ESG) UCITS ETF EUR (dist) EUR 11/01/2024 0.1432 1,252
Eurozone Research Enhanced Index Equity (ESG) UCITS ETF EUR (dist) EUR 11/04/2024 0.2681 9,405
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 11/01/2024 0.2906 362,703
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 08/02/2024 0.4285 556,733
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 14/03/2024 0.5237 620,983
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 11/04/2024 0.3547 424,912
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 09/05/2024 0.4312 547,265
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 13/06/2024 0.4844 626,482
Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 11/01/2024 0.0716 13,360
Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 11/04/2024 0.0853 16,996
Global Equity Premium Income UCITS ETF usD (dist) usb 11/01/2024 0.0957 44,527
Global Equity Premium Income UCITS ETF USD (dist) usb 08/02/2024 0.1112 101,210
Global Equity Premium Income UCITS ETF usD (dist) usb 14/03/2024 0.1316 169,867
Global Equity Premium Income UCITS ETF usD (dist) usb 11/04/2024 0.1281 204,439
Global Equity Premium Income UCITS ETF usD (dist) usb 09/05/2024 0.1635 355,122
Global Equity Premium Income UCITS ETF usD (dist) usb 13/06/2024 0.1907 709,972
Global High Yield Corporate Bond Multi-Factor UCITS ETF EUR Hedged (dist) USD 11/01/2024 3.5283 54,540
Global High Yield Corporate Bond Multi-Factor UCITS ETF GBP Hedged (dist) USD 11/01/2024 0.1979 1,240,414
Global High Yield Corporate Bond Multi-Factor UCITS ETF usD (dist) usb 11/01/2024 3.2062 583,404
Global Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 11/01/2024 0.0455 231,732
Global Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 11/04/2024 0.1243 1,026,186
Global Research Enhanced Index Equity SRI Paris Aligned UCITS ETF usD (dist) usb 11/01/2024 0.0761 1,906
Global Research Enhanced Index Equity SRI Paris Aligned UCITS ETF usD (dist) usb 11/04/2024 0.0542 28,272
Japan Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 11/01/2024 0.0220 6,199
Japan Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 11/04/2024 0.1947 08,488
UK Equity Core UCITS ETF GBP (dist) GBP 11/01/2024 0.1492 130,033
UK Equity Core UCITS ETF GBP (dist) GBP 11/04/2024 0.2212 272,162
US Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 11/01/2024 0.2790 2,149,801
US Research Enhanced Index Equity SRI Paris Aligned UCITS ETF usD (dist) usb 11/01/2024 0.1163 3,692
USD Corporate Bond Research Enhanced Index (ESG) UCITS ETF USD (dist) usb 11/01/2024 0.8524 22,647
USD Corporate Bond Research Enhanced Index (ESG) UCITS ETF usD (dist) usb 11/04/2024 1.5367 14,705
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 11/01/2024 0.3229 145,709
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 08/02/2024 0.3436 151,633
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 14/03/2024 0.4352 192,057
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 11/04/2024 0.3336 147,429
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 09/05/2024 0.3465 156,239
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 13/06/2024 0.4175 217,954
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usb 11/01/2024 0.3741 315,934
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usb 08/02/2024 0.3502 307,133
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usp 14/03/2024 0.4454 390,626
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usb 11/04/2024 0.3502 319,816
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usb 09/05/2024 0.3375 324,395
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usp 13/06/2024 0.4474 416,198
USD Ultra-Short Income UCITS ETF usD (dist) usb 11/01/2024 0.3653 427,382
USD ultra-Short Income UCITS ETF usD (dist) usb 08/02/2024 0.3925 455,114
USD Ultra-Short Income UCITS ETF usD (dist) usb 14/03/2024 0.6668 705,383
USD Ultra-Short Income UCITS ETF usD (dist) usb 11/04/2024 0.2962 305,321
USD Ultra-Short Income UCITS ETF usD (dist) usb 09/05/2024 0.4325 498,395
USD Ultra-Short Income UCITS ETF usD (dist) usb 13/06/2024 0.4835 503,058
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11. Distributions (continued)

Distributions for the six month period ended 30 June 2023 were as follows:

Sub-Funds Share Class Sub-Fund Currency Ex-Date  Distribution per Share Amount
AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 12/01/2023 0.0639 12,533
AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 13/04/2023 0.0821 15,788
BetaBuilders China Aggregate Bond UCITS ETF usD (dist) usb 12/01/2023 1.1493 287,795
BetaBuilders China Aggregate Bond UCITS ETF USD Hedged (dist) USD 12/01/2023 0.4500 61,379
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 12/01/2023 0.1256 54,186
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 09/02/2023 0.1245 53,711
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 09/03/2023 0.1393 62,186
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 13/04/2023 0.1637 86,256
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 11/05/2023 0.1413 76,572
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP (dist) GBP 08/06/2023 0.1731 89,824
BetaBuilders US Equity UCITS ETF usD (dist) usb 12/01/2023 0.1605 6,635
BetaBuilders US Equity UCITS ETF usD (dist) usb 13/04/2023 0.1032 5,161
BetaBuilders US Small Cap Equity UCITS ETF usD (dist) usb 12/01/2023 0.0876 51,423
BetaBuilders US Small Cap Equity UCITS ETF usD (dist) usb 13/04/2023 0.0714 46,305
China A Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) uso 12/01/2023 0.0282 5,927
Europe Research Enhanced Index Equity (ESG) UCITS ETF EUR (dist) EUR 12/01/2023 0.1220 2,082
Europe Research Enhanced Index Equity (ESG) UCITS ETF EUR (dist) EUR 13/04/2023 0.1602 2,419
Eurozone Research Enhanced Index Equity (ESG) UCITS ETF EUR (dist) EUR 12/01/2023 0.0878 17,890
Eurozone Research Enhanced Index Equity (ESG) UCITS ETF EUR (dist) EUR 13/04/2023 0.7198 21,225
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 12/01/2023 0.1728 167,345
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 09/02/2023 0.2422 242,902
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 09/03/2023 0.2285 262,791
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 13/04/2023 0.2776 309,221
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 11/05/2023 0.2968 297,550
GBP Ultra-Short Income UCITS ETF GBP (dist) GBP 08/06/2023 0.3191 322,119
Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 12/01/2023 0.1348 19,544
Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 13/04/2023 0.0808 11,897
Global High Yield Corporate Bond Multi-Factor UCITS ETF EUR Hedged (dist) USD 12/01/2023 1.6586 22,787
Global High Yield Corporate Bond Multi-Factor UCITS ETF GBP Hedged (dist) USD 12/01/2023 0.1429 3,396,246
Global High Yield Corporate Bond Multi-Factor UCITS ETF usD (dist) usb 12/01/2023 0.2658 677
Global Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 12/01/2023 0.0351 4,954
Global Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 13/04/2023 0.1146 34,928
Japan Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) uso 12/01/2023 0.0153 4,750
Japan Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 13/04/2023 0.2174 61,308
RMB Ultra-Short Income UCITS ETF usD (dist) usb 12/01/2023 0.1811 45,983
RMB Ultra-Short Income UCITS ETF usD (dist) usb 09/02/2023 0.1924 48,853
RMB Ultra-Short Income UCITS ETF usD (dist) usb 09/03/2023 0.1453 36,893
RMB Ultra-Short Income UCITS ETF usD (dist) usb 13/04/2023 0.2747 55,197
RMB Ultra-Short Income UCITS ETF usD (dist) usb 11/05/2023 0.1714 34,440
RMB Ultra-Short Income UCITS ETF usD (dist) usb 08/06/2023 0.1961 39,403
UK Equity Core UCITS ETF GBP (dist) GBP 12/01/2023 0.1088 23,490
UK Equity Core UCITS ETF GBP (dist) GBP 13/04/2023 0.1436 109,776
US Research Enhanced Index Equity (ESG) UCITS ETF usD (dist) usb 12/01/2023 0.3687 1,126,304
USD Corporate Bond Research Enhanced Index (ESG) UCITS ETF USD (dist) usb 12/01/2023 0.7715 14,750
USD Corporate Bond Research Enhanced Index (ESG) UCITS ETF usD (dist) usb 13/04/2023 0.6658 22,050
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 12/01/2023 0.3638 28,453
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 09/02/2023 0.3086 25,668
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 09/03/2023 0.2019 76,625
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 13/04/2023 0.3907 151,418
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 11/05/2023 0.3147 124,483
USD Emerging Markets Sovereign Bond UCITS ETF GBP Hedged (dist) USD 08/06/2023 0.3304 129,545
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usb 12/01/2023 0.3992 243,678
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usb 09/02/2023 0.3403 216,372
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usb 09/03/2023 0.3374 215,820
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usb 13/04/2023 0.4448 272,655
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usb 11/05/2023 0.3305 204,893
USD Emerging Markets Sovereign Bond UCITS ETF usD (dist) usb 08/06/2023 0.3489 221,954
USD Ultra-Short Income UCITS ETF usD (dist) usb 12/01/2023 0.3192 408,518
USD Ultra-Short Income UCITS ETF usD (dist) usb 09/02/2023 0.2532 329,566
USD ultra-Short Income UCITS ETF usD (dist) usb 09/03/2023 0.2732 355,598
USD Ultra-Short Income UCITS ETF usD (dist) usb 13/04/2023 0.3639 467,560
USD Ultra-Short Income UCITS ETF usD (dist) usb 11/05/2023 0.2254 315,296
uSD ultra-Short Income UCITS ETF usD (dist) usb 08/06/2023 0.3900 511,268
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12. Exchange rates
The following exchange rates were used at 30 June 2024 and 31 December 2023:

30 June 31 December 30 June 31 December 30 June 31 December
Currency 2024 2023 Currency 2024 2023 Currency 2024 2023
EUR=1 usp=1 KRW 1,376.5000 1,287.9000
AUD 1.6048 1.6189 AED 3.6730 3.6728 KWD 0.3068 0.3073
CAD 1.4665 1.4566 AUD 1.4973 1.4655 MXN 18.2855 16.9345
CHF 0.9631 0.9297 BRL 5.5545 4.8576 MYR 47175 45950
DKK 7.4575 7.4546 CAD 1.3684 1.3186 NOK 10.6475 10.1557
GBP 0.8478 0.8665 CHF 0.8986 0.8417 NZD 1.6411 1.5794
NOK 11.4115 11.2185 CLP * 873.2850 PEN 3.8308 3.7026
SEK 11.3500 11.1325 CNH 7.3009 7.1206 PHP 58.6090 55.3750
usb 1.0718 1.1046 CNY 7.2661 7.0922 PLN 4.0201 3.9323
cop 4,144.1500 3,874.0000 QAR 3.6410 3.6410
GBP =1 CZK 23.3688 22.3496 RON 4.6440 45036
AUD 1.8928 1.8682 DKK 6.9582 6.7484 RUB 86.2500 89.4000
CAD 1.7297 1.6810 EUR 0.9331 0.9053 SAR 3.7516 3.7500
EUR 1.1795 1.1540 GBP 0.7911 0.7844 SEK 10.5902 10.0779
usb 1.2641 1.2748 HKD 7.8074 7.8086 SGD 1.3553 1.3191
HUF 368.4862 346.0056 THB 36.6975 34.1325
IDR 16,375.0000 15,397.0000 TRY 32.7835 29.5340
ILS 3.7672 3.6009 TWD 32.4415 30.6905
INR 83.3875 83.2138 ZAR 18.2600 18.2875

JPY 160.8600 140.9800

* Currency not held at 30 June 2024.

13. Commission Sharing Arrangements

The Investment Managers may enter into commission sharing arrangements only where there is a direct and identifiable benefit to the clients of the
Investment Managers, including the ICAV, and where the Investment Managers are satisfied that the transactions generating the shared commissions are
made in good faith, in strict compliance with applicable regulatory requirements and in the best interests of the ICAV and the Shareholders. Any such
arrangement must be made by the Investment Manager on terms commensurate with best market practice. Due to their local regulatory rights, certain
Investment Managers may make use of soft commission to pay for research or execution services. Other jurisdictions may have other arrangementsin place
to pay for such services in accordance with local regulatory obligations.

For the six month period ended 30 June 2024, JPMorgan ETFs (Ireland) ICAV - Active US Equity UCITS ETF paid USD 658 of soft dollar commissions attributed
to research (30 June 2023: USD Nil).

For the six month period ended 30 June 2024, JPMorgan ETFs (Ireland) ICAV - Active US Growth UCITS ETF paid USD 491 of soft dollar commissions attributed
to research (30 June 2023: USD Nil).

For the six month period ended 30 June 2024, JPMorgan ETFs (Ireland) ICAV - Active US Value UCITS ETF paid USD 1,601 of soft dollar commissions attributed
to research (30 June 2023: USD Nil).

For the six month period ended 30 June 2024, JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Equity UCITS ETF paid USD 57 of soft dollar commissions
attributed to research (30 June 2023: USD Nil).

For the six month period ended 30 June 2024, JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Small Cap Equity UCITS ETF paid USD 8,166 of soft dollar
commissions attributed to research (30 June 2023: USD Nil).

For the six month period ended 30 June 2024, JPMorgan ETFs (Ireland) ICAV - Global Equity Premium Income UCITS ETF paid USD 16,968 of soft dollar
commissions attributed to research (30 June 2023: USD Nil).

For the six month period ended 30 June 2024, JPMorgan ETFs (Ireland) ICAV - US Research Enhanced Index Equity (ESG) UCITS ETF paid USD 180,428 of soft
dollar commissions attributed to research (30 June 2023: USD 105,783)

For the six month period ended 30 June 2024, JPMorgan ETFs (Ireland) ICAV - US Research Enhanced Index Equity SRI Paris Aligned UCITS ETF paid
USD 18,217 of soft dollar commissions attributed to research (30 June 2023: USD Nil).

14. Efficient portfolio management

The ICAV may employ investment techniques and use financial derivative instruments for efficient portfolio management of the assets of any Sub-Fund
including hedging against market movements, currency exchange or interest rate risks subject to the conditions and within the limits laid down by the
Central Bank and the Prospectus. The ICAV did not employ any efficient portfolio management techniques in the form of investment in repurchase or reverse
repurchase agreements during the six month period ended 30 June 2024 and 30 June 2023. The information on securities lending transactions entered by
the ICAV during the six month period ended 30 June 2024 and 30 June 2023 are detailed in Note 16 and the Securities Financing Transactions appendix.

The use of FDI by any Sub-Fund for investment purposes or for efficient portfolio management will be described in the Relevant Supplement to the
Prospectus. In this context, efficient portfolio management means the reduction of risks, including the risk of tracking error between the performance of a
Sub-Fund and the performance of the Index tracked by the relevant Sub-Fund, the reduction of costs to the ICAV, the generation of additional capital or
income for the ICAV and hedging against market movements, currency exchange or interest rate risks, subject to the general restrictions outlined in the
“Investment Restrictions” section of the Prospectus. To the extent that a Sub-Fund uses FDI, there may be a risk that the volatility of the Sub-Fund’s Net Asset
Value may increase.

15. Commitments and contingent liabilities
There were no significant commitments or contingent liabilities as at 30 June 2024 and 31 December 2023.
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16. Securities Lending

The Sub-Fund may lend portions of its securities portfolio to third parties for the purpose of generating additional income or for reducing costs, to the
maximum extent allowed by and within the limits set forth in the securities lending agency agreement.

A significant proportion of the income generated from the securities lending program is credited to participating Sub-Funds, with a portion of the income
being paid to the securities lending agent of the ICAV for its role. Borrowers of securities lent by participating Sub-Funds are approved by the Management
Company after appropriate assessment of such borrowers’ status and financial standing. The Management Company waives the incremental income
received from the portion of income generated from the securities lending program, for its oversight of the program; hence, 90% of any incremental income
earned from the securities lending is accrued to the applicable Sub-Fund, whilst the remaining 10% income is paid to the securities lending agent which
arranges the transaction. The net income earned from the securities lending program is detailed in the Statement of Comprehensive Income.

For each loan of securities the securities lending agent accepts cash and non-cash collateral on behalf of the ICAV participating in the Securities Lending
Programme. Non-cash collateral is limited to securities issued or fully guaranteed by the United States government or issued and unconditionally
guaranteed by any agencies thereof or issued or fully guaranteed by any of the G-10 sovereigns.

The securities lending agent of the ICAV is J.P. Morgan SE - Luxembourg Branch.
Valuation of securities on loan and received collateral as at 30 June 2024 and 31 December 2023 is detailed below:

Securities Lent Market Value Cash Collateral* Non-Cash Collateral
30 June 31 December 30 June 31 December 30 June 31 December
2024 2023 2024 2023 2024 2023
usb usb usb usb usb usb
BetaBuilders EUR Govt Bond 1-3 yr UCITS ETF 2,109,929 6,536,733 - - 2,216,992 6,822,589
BetaBuilders EUR Govt Bond UCITS ETF 91,840 - - - 99,315 -
BetaBuilders UK Gilt 1-5 yr UCITS ETF 4,606,820 4,750,282 - - 4,849,381 5,000,385
BetaBuilders US Equity UCITS ETF 378,626 4,449 - - 416,732 4,718
BetaBuilders US Small Cap Equity UCITS ETF 25,232,103 4,194,195 - - 28,205,102 4,493,185
BetaBuilders US Treasury Bond O-1yr UCITS ETF 341,652,195 47,318,730 19,794,000 18,696,888 352,254,782 31,073,468
BetaBuilders US Treasury Bond 0-3 Months UCITS ETF 39,529,047 2,614,121 - 2,666,142 42,939,945 -
BetaBuilders US Treasury Bond 1-3 yr UCITS ETF 4,022,612 5,829,084 - - 4,326,241 6,201,736
BetaBuilders US Treasury Bond UCITS ETF 16,042,021 5,422,402 - - 17,399,218 5,769,054
Global Equity Multi-Factor UCITS ETF 8,934,317 2,158,172 1,192,700 - 8,566,772 2,306,762
Global High Yield Corporate Bond Multi-Factor UCITS ETF 2,257,108 2,072,610 2,303,990 2,115,663 - -
UK Equity Core UCITS ETF 6,275,817 687,146 - - 7,034,401 728,937
USD Emerging Markets Sovereign Bond UCITS ETF 18,570,421 9,512,682 5,333,545 3,006,600 14,485,677 6,918,039

* Cash collateral may be reinvested into Reverse Repurchase Transactions with high quality government bonds as collateral. Income earned is recorded under the “Securities lending income” in the
Statement of Comprehensive Income.

Securities lending income earned by the ICAV during the six month period ended 30 June 2024 and 30 June 2023 is detailed below:

Lending Income (Gross) Lending Agent Fee Lending Income (Net)

Base 30 June 30 June 30 June 30 June 30 June 30 June

Currency 2024 2023 2024 2023 2024 2023
BetaBuilders EUR Govt Bond 1-3 yr UCITS ETF EUR 1,575 2,042 156 204 1,419 1,838
BetaBuilders EUR Govt Bond UCITS ETF EUR 4 4 1 1 3 3
BetaBuilders UK Gilt 1-5 yr UCITS ETF GBP 2,053 1,026 206 103 1,847 923
BetaBuilders US Equity UCITS ETF usb 641 230 58 21 583 209
BetaBuilders US Small Cap Equity UCITS ETF usb 25,965 10,882 2,558 1,079 23,407 9,803
BetaBuilders US Treasury Bond 0-1 yr UCITS ETF uspb 83,960 480,270 8,395 48,027 75,565 432,243
BetaBuilders US Treasury Bond 0-3 Months UCITS ETF usb 5,423 3,589 542 359 4,881 3,230
BetaBuilders US Treasury Bond 1-3 yr UCITS ETF usp 1,791 194 179 19 1,612 175
BetaBuilders US Treasury Bond UCITS ETF usb 5,230 845 523 84 4,707 761
Global Equity Multi-Factor UCITS ETF usb 15,396 5,994 1,536 598 13,860 5,396
Global High Yield Corporate Bond Multi-Factor UCITS ETF usb 17,366 31,027 1,734 3,098 15,632 27,929
UK Equity Core UCITS ETF GBP 2,347 62 234 6 2,113 56
USD Emerging Markets Sovereign Bond UCITS ETF usop 44,344 76,353 4,433 7,631 39,911 68,722

17. Significant events during the period
a) Sub-Fund launches
The following Sub-Funds were launched:
JPMorgan ETFs (Ireland) ICAV - Active US Equity UCITS ETF on 18 January 2024
JPMorgan ETFs (Ireland) ICAV - Active US Growth UCITS ETF on 18 January 2024
JPMorgan ETFs (Ireland) ICAV - Active US Value UCITS ETF on 18 January 2024
There were no other significant events during the six month period ended 30 June 2024 that had a material effect on the financial statements.
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18. Significant events after the period end

Effective 12 August 2024, the CBI revoked its approval of the following Sub-Funds:
JPMorgan ETFs (Ireland) ICAV - Equity Long-Short UCITS ETF
JPMorgan ETFs (Ireland) ICAV - Managed Futures UCITS ETF
JPMorgan ETFs (Ireland) ICAV - US Equity Multi-Factor UCITS ETF

There were no other significant events since the period end date.

19. Approval of the financial statements
The Directors approved the financial statements on 14 August 2024.
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JPMorgan ETFs (Ireland) ICAV - AC Asia Pacific ex Japan Research Enhanced Index Equity (ESG) UCITS ETF
Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usbp Assets  Investments Currency Value usb Assets
Equities (31 December 2023: 99.33%) Indugt[ial & Commercial Bank of China
Australia (31 December 2023: 16.06%) ILr:g.erHMongolia Yili Industrial Group Co e #7000 e o
ANZ Group Holdings Ltd. AUD 14,528 273,999 0.86 Ltd. ‘A’ . CNH 21.800 77.157 0.24
Aris_tocrat Le{sure Ltd. AUD 2,273 75,537 0.24 iQIY'I' Inc. ADR usD 7’203 26,'435 0:08
Aurizon Holdings Ltd. AUD 12,521 30,522 0.10 Jason Furniture Hangzhou Co. Ltd. ‘A’ CNH 6,400 28,306 0.09
BHP Group Ltd. AUD 22,515 641,764 2.00 JD.com, Inc. ‘A’ HKD 11.950 158,111 0.49
Brambles Ltd. AUD 10,278 99.736 0.31 Jiangsu Expressway Co. Ltd. ‘H’ HKD 16,000 17,071 0.05
CAR Group Ltd. AUD 1,369 32,229 0.10 Jiangsu Hengli Hydraulic Co. Ltd. ‘A’ CNH 4,100 26,158 0.08
Coles Group Ltd. AUD 12,024 136,755 043 onzhun Ltd. ADR T uso 1'2% 24’378 0‘08
Commonwealth Bank of Australia AUD 5,552 472,313 147 e Holdings,.lnc w HKD 11'000 54:384 0'_17
CsL Ltd. AUD 2380 469,231 1.46 Kingdee International Software Group Co.
Dexus, REIT AUD 7,515 32,522 010 |td. HKD 14,000 13,126 0.04
Fortescue Ltd. AUD 6,844 97,860 031 Kuaishou Technology ‘B’ HKD 4,300 25,418 0.08
Goodman Group, REIT AUD 9,944 230,778 0.72  kweichow Moutai Co. Ltd. ‘A’ CNH 500 100,494 0.31
GPT Group (The), REIT AUD 14,359 38,359 0.12 Lenovo Group Ltd. HKD 56,000 79,043 0.25
IDP Education Ltd. AUD 4,209 42,586 013 | Auto, Inc. ‘A’ HKD 4.700 42,320 0.13
Insurance Australia Group Ltd. AUD 20,470 97,610 0.31 | oNGi Green Energy Technology Co. Ltd. '
Macquarie Group Ltd. AUD 1,737 237,452 074 n CNH 500 960 0.00
Medibank Pvt Ltd. AUD 32,550 81,085 0.25  Luzhou Laojiao Co. Ltd. ‘A’ CNH 700 13,758 0.04
Mirvac Group, REIT AUD 30,475 38,060 012 Meijtuan ‘B’ HKD 20,800 295,986 0.92
National Australia Bank Ltd. AUD 11,425 276,442 0.86  Midea Group Co. Ltd. ‘A’ CNH 5,900 52,124 0.16
Northern Star Resources Ltd. AUD 7,421 64,429 0.20  Montage Technology Co. Ltd. ‘A’ CNH 5,248 41,088 0.13
Qantas Airways Ltd. AUD 20,435 79,838 0.25  NARI Technology Co. Ltd. ‘A’ CNH 4,200 14,359 0.04
QBE Insurance Group Ltd. AUD 11,918 138,414 0.43  NetEase, Inc. HKD 11,900 227,257 0.71
Ramsay Health Care Ltd. AUD 514 16,292 0.05  New Oriental Education & Technology
Rio Tinto Ltd. AUD 2,258 179,453 0.56  Group, Inc. HKD 1,800 13,764 0.04
Santos Ltd. AUD 26,948 137,859 0.43  PetroChina Co. Ltd. ‘H’ HKD 138,000 139,637 0.44
Seven Group Holdings Ltd. AUD 1,712 43,082 0.13  PICC Property & Casualty Co. Ltd. ‘H’ HKD 68,000 84,484 0.26
South32 Ltd. AUD 22,307 54,526 0.17  Ping An Insurance Group Co. of China Ltd.
Telstra Group Ltd. AUD 50,857 122,953 038 H HKD 37,000 167,764 0.52
Transurban Group AUD 5,966 49,406 0.15  Satellite Chemical Co. Ltd. ‘A’ CNH 7,700 18,963 0.06
Vicinity Ltd., REIT AUD 22,632 27,962 0.09  Shanghai Baosight Software Co. Ltd. ‘A’ CNH 6,463 28,266 0.09
Wesfarmers Ltd. AUD 3,282 142,867 0.45  Shenzhen Mindray Bio-Medical Electronics
Westpac Banking Corp. AUD 8,976 163,233 051 Co.Ltd. ‘A’ _ ) CNH 2,100 83,677 0.26
Woodside Energy Group Ltd. AUD 7,915 149,119 0.47  Shenzhen Transsion Holdings Co. Ltd. ‘A’ CNH 1,094 11,469 0.04
Woolworths Group Ltd. AUD 6,601 148,962 0.47  Shenzhou International Group Holdings
Ltd. HKD 4,100 40,147 0.13
Australia total 4,923,235 1537 Silergy Corp. TWD 2,962 42,182 0.13
Sinopharm Group Co. Ltd. ‘H’ HKD 5,600 14,883 0.05
China (31 December 2023: 23.42%) StarPower Semiconductor Ltd. ‘A’ CNH 1,180 13,917 0.04
Alibaba Group Holding Ltd. HKD 72,400 653,764 2.04  sunny Optical Technology Group Co. Ltd. HKD 4,000 24,720 0.08
Anker Innovations Technology Co. Ltd. ‘A’ CNH 1,990 19,410 0.06  sunresin New Materials Co. Ltd. ‘A’ CNH 2,500 14,300 0.04
ANTA Sports Products Ltd. HKD 4,400 42,268 013 Tencent Holdings Ltd. HKD 28,800 1,373,712 4.29
Baidu, Inc. ‘A’ HKD 9,700 105,915 033 Tencent Music Entertainment Group ADR usD 2,631 36,966 0.12
Bank of China Ltd. ‘H’ HKD 228,000 112,432 0.35 " Trip.com Group Ltd. HKD 1,850 88,763 0.28
Baoshan Iron & Steel Co. Ltd. ‘A’ CNH 48,900 44,541 014 vipshop Holdings Ltd. ADR usD 1,939 25,246 0.08
BOE Technology Group Co. Ltd. ‘A’ CNH 96,700 54,172 017 wanhua Chemical Group Co. Ltd. ‘A’ CNH 2,800 31,011 0.10
BYD Co. Ltd. ‘H’ HKD 3,500 104,004 0.32 weichai Power Co. Ltd. ‘H’ HKD 37,000 70,802 0.22
BYD Electronic International Co. Ltd. HKD 6,500 32,469 0.10  wuliangye Yibin Co. Ltd. ‘A’ CNH 1,200 21,045 0.07
CGN Power Co. Ltd. ‘H’ HKD 60,000 26,436 0.08  Xjaomi Corp. ‘B’ HKD 13,400 28,285 0.09
China Construction Bank Corp. ‘H’ HKD 525,000 387,997 121 Xinyi Solar Holdings Ltd. HKD 42,000 21,141 0.07
China International Capital Corp. Ltd. ‘H’ HKD 10,800 12,021 0.04  Xpeng, Inc. ‘A’ HKD 2,900 10,976 0.03
China Life Insurance Co. Ltd. ‘H’ HKD 40,000 56,562 0.18  vifeng Pharmacy Chain Co. Ltd. ‘A’ CNH 3,380 11,366 0.04
Fhina Longyuan Power Group Corp. Ltd. Yum China Holdings, Inc. HKD 1,100 34,011 0.11
H, . HKD 28,000 25,176 0.08  yym china Holdings, Inc. usb 1,698 52,367 0.16
China Merchants Bank Co. Ltd. ‘H HKD 38,500 174,812 055 7hejiang Dingli Machinery Co. Ltd. ‘A’ CNH 6,900 57,103 0.18
China Qilfield Services Ltd. ‘H’ HKD 36,000 34,583 0.1l 7hejiang Expressway Co. Ltd. ‘H’ HKD 36.000 24,300 0.08
China Pacific Insurance Group Co. Ltd. ‘H’ HKD 25,000 61,032 0.19 Zhejiang Jingsheng Mechanical & '
China Petroleum & Chemical Corp. ‘H’ HKD 96,000 62,218 0.19  Electrical Co. Ltd. ‘A’ CNH 2,800 11,018 0.03
China Resources Mixc Lifestyle Services Zhongji Innolight Co. Ltd. ‘A’ CNH 1,460 27,573 0.09
Ltd. HKD 12,400 41,056 0.13 " Zhuzhou CRRC Times Electric Co. Ltd. ‘H’ HKD 15,700 61,936 0.19
China Yangtze Power Co. Ltd. ‘A’ CNH 28,500 112,894 0.35 Zifin Mining Group Co. Ltd. ‘H’ HKD 46.000 97,098 030
Chongging Brewery Co. Ltd. ‘A’ CNH 3,900 32,425 0.10 779 Express Cayman, Inc. HKD 1'650 34,702 0.11
CodnteAmporarv Amperex Technology Co. oL647 019 '
Ltd. A’ CNH 2,500 . . China total
COSCO SHIPPING Holdings Co. Ltd. ‘A’ CNH 10,300 21,853 0.07 7,216,751 22.52
CRRC Corp. Ltd. ‘H’ HKD 25,000 16,139 0.05  Hong Kong (31 December 2023: 5.88%)
CSPC Pharmaceutical Group Ltd. HKD 70,000 55,768 0.17  AIA Group Ltd. HKD 55,800 378,794 1.18
DaShenLin Pharmaceutical Group Co. Ltd. BOC Hong Kong Holdings Ltd. HKD 10,000 30,804 0.10
‘N CNH 4,900 9,597 0.03  Budweiser Brewing Co. APAC Ltd. HKD 25,200 29,695 0.09
ENN Energy Holdings Ltd. HKD 6,300 51,926 0.16  China Overseas Land & Investment Ltd. HKD 34,000 58,965 0.18
Focus Media Information Technology Co. China Resources Gas Group Ltd. HKD 9,500 33,279 0.10
Ltd. “A’ CNH 20,700 17,182 0.05  china Resources Land Ltd. HKD 19,500 66,312 0.21
Foxconn Industrial Internet Co. Ltd. ‘A’ CNH 15,800 59,297 0.18  China State Construction International
Fuyao Glass Industry Group Co. Ltd. ‘H’ HKD 19,600 113,848 0.36  Holdings Ltd. HKD 14,000 19,115 0.06
Ganfeng Lithium Group Co. Ltd. ‘H’ HKD 2,720 5,302 0.02  CK Asset Holdings Ltd. HKD 8,000 29,972 0.09
Gree Electric Appliances, Inc. of Zhuhai ‘A’ CNH 9,600 51,571 0.16  CK Hutchison Holdings Ltd. HKD 4,500 21,556 0.07
H World Group Ltd. HKD 18,700 62,274 0.19  CK Infrastructure Holdings Ltd. HKD 4,000 22,594 0.07
Haier Smart Home Co. Ltd. ‘A’ HKD 26,400 88,255 0.28  CLP Holdings Ltd. HKD 13,500 109,108 0.34
Haitian International Holdings Ltd. HKD 5,000 14,217 0.04  HKT Trust & HKT Ltd. HKD 50,000 56,101 0.17
Hongfa Technology Co. Ltd. ‘A’ CNH 5,600 21,231 0.07  Hong Kong Exchanges & Clearing Ltd. HKD 6,700 214,712 0.67
Huaibei Mining Holdings Co. Ltd. ‘A’ CNH 5,400 12,382 0.04  Kunlun Energy Co. Ltd. HKD 40,000 41,499 0.13
Huayu Automotive Systems Co. Ltd. ‘A’ CNH 15,100 33,878 0.11  Link REIT HKD 6,100 23,713 0.07
Hubei Jumpcan Pharmaceutical Co. Ltd. MTR Corp. Ltd. HKD 6,000 18,944 0.06
y CNH 2,800 12,161 0.04  sun Hung Kai Properties Ltd. HKD 4,000 34,608 0.11
Techtronic Industries Co. Ltd. HKD 8,000 91,400 0.29
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As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usp Assets  Investments Currency Value usp Assets
WH Group Ltd. HKD 48,000 31,601 0.10  Tata Steel Ltd. INR 30,561 64,045 0.20
Xinyi Glass Holdings Ltd. HKD 28,000 30,699 0.10  Titan Co. Ltd. INR 335 13,671 0.04
Trent Ltd. INR 638 41,889 0.13
Hong Kong total 1,343,471 4.19  Triveni Turbine Ltd. INR 2,294 17,056 0.05
India (31 December 2023: 14.60%) TVS Motor Co. Ltd. INR 2,491 70,499 0.22
] N UltraTech Cement Ltd. INR 993 138,737 0.43
Aarti Industries Ltd. INR 3,266 26,925 0.08
. Varun Beverages Ltd. INR 871 16,994 0.05
ABB India Ltd. INR 241 24,572 0.08
B . Vedanta Ltd. INR 3,707 20,183 0.06
Apollo Hospitals Enterprise Ltd. INR 793 58,866 0.18 -
WNS Holdings Ltd. usb 559 29,348 0.09
Apollo Tyres Ltd. INR 7,780 50,568 0.16 Zomato Ltd INR 6.558 15728 0.05
Ashok Leyland Ltd. INR 26,962 78,150 0.24 ! ’ i .
Asian Paints Ltd. INR 667 23,325 0.07  jndia total
Astral Ltd. INR 924 26,481 0.08 5753168 17.96
Aurobindo Pharma Ltd. INR 2,597 37,608 0.12  Indonesia (31 December 2023: 2.43%)
Axis Bank Ltd. INR 12,878 195,176 0.61  Astra International Thk. PT IDR 92,400 25,167 0.08
Bajaj Auto Ltd. INR 975 110,870 0.35  Bank Central Asia Thk. PT IDR 351,200 212,865 0.66
Bajaj Finance Ltd. INR 802 68,469 0.21  Bank Mandiri Persero Tbk. PT IDR 186,100 69,894 0.22
Bank of Baroda INR 3,648 12,033 0.04  Bank Rakyat Indonesia Persero Thk. PT IDR 493,900 138,744 0.43
Bharat Electronics Ltd. INR 20,952 77,727 0.24  Semen Indonesia Persero Thk. PT IDR 149,100 33,963 0.11
Bharat Petroleum Corp. Ltd. INR 2,540 9,245 0.03  Telkom Indonesia Persero Thk. PT IDR 484,800 92,667 0.29
Bharat Petroleum Corp. Ltd. INR 3,409 12,408 0.04 .
Bharti Airtel Ltd. INR 7,683 133,413 0.42  Indonesia total 573,300 1.79
B|9c0n ,Ltd' ) INR 4,503 19,003 0.06 Ireland (31 December 2023: 1.59%)
Britannia Industries Ltd. INR 1,728 113,041 0.35 Hardie Industries plc CDI 2334 7
Canara Bank INR 10,387 14.888 0.05 James l;r ie Industries plc C AUD 739 3,345 0.0
Cholamandalam Investment & Finance Co. PDD Holdings, Inc. ADR UsD 2,690 357,635 L12
Ltd. INR 2,148 36,561 0.11
. . ’ Ireland total
Cipla Ltd./India INR 1,966 34,941 0.11 380,980 L19
Coforge Ltd. ) _ INR 633 41,105 0.13  Macau (31 December 2023: 0.29%)
Colgate-Palmolive India Ltd. INR 1,470 49,977 0.16  Sands China Ltd. HKD 16,800 35,031 0.11
Computer Age Management Services Ltd. INR 849 36,652 0.11
Crompton Greaves Consumer Electricals Macau total 35,031 0.1
Ltd. INR 3,426 16,656 0.05 .
Cummins India Ltd. INR 544 25,880 0.08  Malaysia (31 December 2023: 0.57%)
Dabur India Ltd. INR 2,493 17,938 0.06  CIMB Group Holdings Bhd. MYR 52,500 75,676 0.23
Delhivery Ltd. INR 2,144 10,285 0.03 GamudaBhd. MYR 13,600 18,969 0.06
DLF Ltd. INR 4,097 40,453 0.13 Malayan Banking Bhd. MYR 14,600 30,825 0.10
Dr Lal PathLabs Ltd. INR 549 18,369 0.06 MRDIY Group M Bhd. MYR 40,600 16,696 0.05
Dr Reddy’s Laboratories Ltd. INR 1,245 95,554 0.30 Eetbrlc_’”gs Ckh‘;?:éfa‘s Group Bhd. ms 1‘2588 Ej';g g-g
Eicher Motors Ltd. INR 1,843 103,168 032  PublicBan C . : :
GAIL India Ltd. INR 12.667 33,402 0.10  YTL Power International Bhd. MYR 65,800 67,230 0.21
Godrej Properties Ltd. INR 481 18,447 0.06 .
Havells India Ltd. INR 1,493 32,586 010 Malaysiatotal 304,495 0.95
HCL Technologies Ltd. INR 4,010 70,258 022 new Zealand (31 December 2023: 0.10%)
HDFC Bank Ltd. INR 15,948 322,259 101 Xero Ltd. AUD 357 32,521 0.10
HDFC Life Insurance Co. Ltd. INR 7,209 51,439 0.16
Hero MotoCorp. Ltd. INR 1,360 91,170 0.28  New Zealand total 32,521 0.10
Hindalco Industries Ltd. INR 5,617 46,610 0.15 o i )
Hindustan Petroleum Corp. Ltd. INR 1,392 5,540 0.02  Philippines (31 December 2023: 0.55%)
Hindustan Petroleum Corp. Ltd. INR 3,498 13,923 0.04 Avalalandinc. PHP 76,100 37,005 0.12
Hindustan Unilever Ltd. INR 3,973 117,547 037 ggf&kﬁ;ighaenihl'r']'gp'”e Islands EHE ﬂvggg ;‘S'gf; (?32
ICICI Bank Ltd. INR 26,192 376,056 1.17 X S . . ’ ’ !
[E 5 International Container Terminal Services,
Indian Qil Corp. Ltd. INR 9,528 18,899 0.06 Inc PHP 8.670 51746 0.16
Indian Railway Catering & Tourism Corp. . ! ' .
Ltd. INR 1203 14,282 0.04 SM. Investmenﬁs Corp. PHP 1,910 27,065 0.09
Indus Towers Ltd. INR 7749 34.922 0.11 Universal Robina Corp. PHP 18,580 35,252 0.11
Indusind Bank Ltd. INR 820 14,398 0.05 P
Info Edge India Ltd. INR 425 34,656 o1 Philippines total 220,091 0.69
Infosys Ltd. INR 17,070 320,571 100 singapore (31 December 2023: 3.50%)
InterGlobe Aviation Ltd. INR 1,433 72,659 0.23  BOC Aviation Ltd. HKD 2,300 16,497 0.05
Jindal Steel & Power Ltd. INR 1,491 18,672 0.06  capitaLand Integrated Commercial Trust,
Jio Financial Services Ltd. INR 3,380 14,507 0.05  REIT SGD 51,800 75,679 0.24
Kotak Mahindra Bank Ltd. INR 7,735 167,380 0.52  CapitaLand Investment Ltd. SGD 24,700 48,480 0.15
Lupin Ltd. INR 1,062 20,708 0.06  DBS Group Holdings Ltd. SGD 11,100 293,133 0.91
Maruti Suzuki India Ltd. INR 1,109 159,925 0.50  Genting Singapore Ltd. SGD 47,500 30,317 0.09
Max Healthcare Institute Ltd. INR 3,936 44,445 0.14  Grab Holdings Ltd. ‘A’ usb 8,020 28,471 0.09
Metropolis Healthcare Ltd. INR 682 16,194 0.05  Keppel Ltd. SGD 8,700 41,534 0.13
NMDC Ltd. INR 19,189 56,816 0.18  Oversea-Chinese Banking Corp. Ltd. SGD 6,200 66,014 0.21
0il & Natural Gas Corp. Ltd. INR 24,053 79,150 0.25  SeaLtd. ADR usb 1,540 109,987 0.34
Petronet LNG Ltd. INR 15,911 63,005 0.20  Seatrium Ltd. SGD 25,485 25,950 0.08
Power Finance Corp. Ltd. INR 3,083 17,933 0.06  Sembcorp Industries Ltd. SGD 7,800 27,684 0.09
Power Grid Corp. of India Ltd. INR 14,201 56,421 0.18  Singapore Exchange Ltd. SGD 13,900 97,231 0.30
Praj Industries Ltd. INR 5,081 44,542 0.14  Singapore Telecommunications Ltd. SGD 23,400 47,482 0.15
REC Ltd. INR 2,487 15,658 0.05  United Overseas Bank Ltd. SGD 6,900 159,511 0.50
Reliance Industries Ltd. INR 13,996 525,315 1.64  Wilmar International Ltd. SGD 19,400 44,376 0.14
Reliance Industries Ltd. GDR usb 458 34,167 0.11 )
Samvardhana Motherson International Singapore total 1,112,346 3.47
Ltd. INR 25,469 58,368 0.18
Shree Cement Ltd. INR 123 41,109 0.3 5%““7 KUﬁeg (31 gecemberZOZ&- 12.85%) 00
Shriram Finance Ltd. INR 3,663 128,707 0.40 BGFretailCo. Lid. KRW 234 17,061 06
State Bank of India INR 7,210 73,390 023 EOW&V C‘B’- ttd-t | KRW 849 fféﬁ; &li
Sun Pharmaceutical Industries Ltd. INR 795 14,489 0.05 Gg°§a|ré~ 0 cca » INC. KRW 378 34 515 (511
Sundaram Finance Ltd. INR 296 16,595 0.05 olaings | Cl’er' KRW 1013 93'2;2 030
Supreme Industries Ltd. INR 282 20,000 0.06 HanaFinancial Group, Inc. KRW 2114 ' '
Tata Communications Ltd INR 616 13,711 0.04 Hankook Tire & Technology Co. Ltd. KRW 1,753 57,563 0.18
Tata Consultancy Services Ltd. INR 5,217 244,75 0.76 Ei”,\jl)” desfmi S KRW 8,076 3277;35; %Ciz
Tata Consumer Products Ltd. INR 3,004 39,555 0.12 Huge?”lncc’ 0. Ltd. m 1,11;; Bl 016
Tata Power Co. Ltd. (Th X .09 ! .
ata Power Co. Ltd. (The) INR 5,682 30,050 0.0 Hytndai Glovis Co. Ltd. KRW 660 105,005 03
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Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usbp Assets  Investments Currency Value usb Assets
Hyundai Marine & Fire Insurance Co. Ltd. KRW 610 15,289 0.05  Siam Cement PCL (The) NVDR THB 8,400 51,502 0.16
Hyundai Mobis Co. Ltd. KRW 552 100,856 0.32  Thai Oil PCL NVDR THB 46,006 66,444 0.21
Hyundai Motor Co. KRW 911 195,238 0.61 .
KB Financial Group, Inc. KRW 2,087 119,019 0.37  Thailand total 417,404 1.30
KIWOOM Securities Co. Ltd. KRW 366 33,476 0.11 .
Korea Investment Holdings Co. Ltd. KRW 277 14,086 004  United States (31 December 2023: 0.62%)
A eiGene Ltd. HKD 1,000 11,041 0.03
Korean Air Lines Co. Ltd. KRW 3,289 55,553 0.17 parade Technologies Ltd TWD 1000 25 831 0.08
Kumho Petrochemical Co. Ltd. KRW 89 9,472 0.03 ! ’ i |
LG ChemLtd. KRW 293 73,543 0.23 " ynited States total 36,872 0.11
LG Energy Solution Ltd. KRW 95 22,534 0.07
NAVER Corp. KRW 732 88,755 0.28 P H P
Orion Corp./Republic of Korea KRW 300 20,094 0.06 Total investments in Equities 31,837,209 99.37
POSCO Holdings, Inc. KRW 229 60,390 0.19
Samsung Biologics Co. Ltd. KRW 76 40,140 0.13
Samsung C&T Corp. KRW 607 62,618 0.20
Samsung E&A Co. Ltd. KRW 2,559 44,896 0.14
Samsung Electro-Mechanics Co. Ltd. KRW 256 29,385 0.09
Samsung Electronics Co. Ltd. KRW 23,761 1,406,845 4.39
Samsung Fire & Marine Insurance Co. Ltd. KRW 327 92,410 0.29
Samsung SDI Co. Ltd. KRW 53 13,630 0.04
Samsung Securities Co. Ltd. KRW 488 14,110 0.04
Shinhan Financial Group Co. Ltd. KRW 3,510 122,780 0.38
SK Hynix, Inc. KRW 2,764 474,890 1.48
SK IE Technology Co. Ltd. KRW 425 13,616 0.04
SK Innovation Co. Ltd. KRW 172 14,507 0.05
SK Square Co. Ltd. KRW 259 18,816 0.06
SK Telecom Co. Ltd. KRW 1,719 64,314 0.20
SKC Co. Ltd. KRW 246 30,131 0.09
SM Entertainment Co. Ltd. KRW 374 21,845 0.07
S-Qil Corp. KRW 1,486 71,790 0.22
SOOP Co. Ltd. KRW 166 15,834 0.05
South Korea total 3,820,929 11.93
Taiwan (31 December 2023: 15.05%)
Accton Technology Corp. TWD 2,647 45,284 0.14
Advantech Co. Ltd. TWD 5,810 66,264 0.21
Airtac International Group TWD 1,000 30,455 0.10
ASE Technology Holding Co. Ltd. TWD 26,000 135,043 0.42
Asia Vital Components Co. Ltd. TWD 1,000 23,581 0.07
Asustek Computer, Inc. TWD 2,684 41,201 0.13
AUO Corp. TWD 75,820 41,601 0.13
Cathay Financial Holding Co. Ltd. TWD 19,964 36,308 0.11
Chailease Holding Co. Ltd. TWD 15,566 73,652 0.23
Chunghwa Telecom Co. Ltd. TWD 23,000 88,976 0.28
CTBC Financial Holding Co. Ltd. TWD 138,696 161,819 0.51
Delta Electronics, Inc. TWD 2,225 26,577 0.08
E.Sun Financial Holding Co. Ltd. TWD 91,714 80,712 0.25
eMemory Technology, Inc. TWD 219 17,349 0.05
Evergreen Marine Corp. Taiwan Ltd. TWD 5,415 32,215 0.10
Fubon Financial Holding Co. Ltd. TWD 34,137 83,444 0.26
Giant Manufacturing Co. Ltd. TWD 2,000 13,070 0.04
Gigabyte Technology Co. Ltd. TWD 1,200 11,300 0.04
Hon Hai Precision Industry Co. Ltd. TWD 35,665 235,264 0.73
Largan Precision Co. Ltd. TWD 1,000 84,614 0.26
MediaTek, Inc. TWD 5,663 244,385 0.76
Mega Financial Holding Co. Ltd. TWD 60,987 75,948 0.24
Micro-Star International Co. Ltd. TWD 5,000 27,434 0.09
Nan Ya Plastics Corp. TWD 22,000 33,432 0.11
Nien Made Enterprise Co. Ltd. TWD 3,203 38,505 0.12
Novatek Microelectronics Corp. TWD 914 17,073 0.05
Pegatron Corp. TWD 9,429 30,373 0.10
President Chain Store Corp. TWD 6,000 50,583 0.16
Quanta Computer, Inc. TWD 20,230 194,558 0.61
Realtek Semiconductor Corp. TWD 5,683 95,647 0.30
Taiwan Mobile Co. Ltd. TWD 12,000 39,579 0.12
Taiwan Semiconductor Manufacturing Co.
Ltd. TWD 104,000 3,096,774 9.67
Uni-President Enterprises Corp. TWD 44,000 110,266 0.34
United Microelectronics Corp. TWD 47,102 80,871 0.25
Wistron Corp. TWD 6,677 21,817 0.07
Wiwynn Corp. TWD 546 44,516 0.14
Yageo Corp. TWD 2,000 45,004 0.14
Yang Ming Marine Transport Corp. TWD 7,118 16,368 0.05
Yuanta Financial Holding Co. Ltd. TWD 75,666 74,753 0.23
Taiwan total 5,666,615 17.69
Thailand (31 December 2023: 1.82%)
Bangkok Dusit Medical Services PCL NVDR THB 59,100 43,080 0.13
Bumrungrad Hospital PCL THB 4,600 30,961 0.10
CP ALL PCL NVDR THB 17,000 25,479 0.08
Delta Electronics Thailand PCL THB 12,500 28,357 0.09
Indorama Ventures PCL NVDR THB 21,500 11,424 0.03
PTT Exploration & Production PCL NVDR THB 17,300 71,656 0.22
PTT Global Chemical PCL NVDR THB 29,500 24,518 0.08
PTT PCL NVDR THB 56,400 49,949 0.16
SCB X PCL NVDR THB 5,000 14,034 0.04
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As at 30 June 2024
Fair % of
Value Net
usD Assets
Total financial assets at fair value through profit or loss 31,837,209 99.37
Cash 70,380 0.22
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 0.00%)
JPMorgan Liquidity Funds - USD Liquidity LVNAV Fund - Class X (dist.) (1) usb 174,415 174,415 0.54
Total Cash equivalents 174,415 0.54
Other assets and liabilities (42,970) (0.13)
Net asset value attributable to holders of redeemable participating shares 32,039,034 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 98.84
Transferable securities and money market instruments dealt in on another regulated market 0.11
Collective investment schemes 0.54
Other assets 0.51
Total Assets 100.00

(1) A related party to the Fund.
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As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usp Assets  Investments Currency Value usb Assets
Bonds Credit Agricole SA, FRN 6.32%
Asset-Backed Securities (31 December 2023: 0.00%) (C)se/éi(i//igﬁgole SA, FRN 6.50% usb 250,000 256839 018
Ireland (31 December 2023: 0.00%) E,le/ifr/,ifi;‘%e France SA 4.88% FURC 200000 Fa o
Jubilee CLO 2024-XXVIII DAC ‘A", FRN 22/01/2044 usp 136,000 117,899 0.08
5.16% 21/07/2037 EUR 200,000 214,350 0.15 Electricite de France SA 4.95%
RRE018 Loan Management DAC ‘Al’, FRN 13/10/2045 ’ usD 30,000 25,785 0.02
5.38% 15/04/2039 EUR 100,000 107,175 0.07 Engie SA 3.63% 11/01/2030 EUR 100,000 106,972 0.07
Societe Generale SA, FRN 2.89%
Ireland total 321,525 0.22 49/06/2032 usp 200,000 162,929 0.11
Total investments in Asset-Backed Securities 321,525 0.22  France total 3,662,386 254
- . Germany (31 December 2023: 0.00%)
Corporate Debt Securities (31 December 2023: 26.75%) Deutsche Bank AG, FRN 6.82%
Australia (31 December 2023: 1.27%) 20/11/2029 usop 230,000 239,123 0.17
Commonwealth Bank of Australia 3.77% Volkswagen Leasing GmbH 0.63%
31/08/2027 EUR 200,000 217,346 0.15  19/07/2029 EUR 130,000 119,214 0.08
National Australia Bank Ltd. 0.88% Vonovia SE 1.50% 22/03/2026 EUR 100,000 102,862 0.07
19/02/2027 EUR 260,000 261,290 0.18  vonovia SE 1.88% 28/06/2028 EUR 200,000 198,749 0.14
National Australia Bank Ltd. 2.35% Vonovia SE 1.13% 14/09/2034 EUR 100,000 78,933 0.05
30/08/2029 EUR 200,000 205,358 0.14
Westpac Banking Corp. 3.11% 23/11/2027 EUR 600,000 639,131 0.45  Germany total 738,881 0.51
Australia total 1,323,125 0.92 India (31 December 2023: 0.00%)
. Muthoot Finance Ltd. 7.13% 14/02/2028 uso 200,000 202,029 0.14
Belgium (31 December 2023: 0.00%)
KBC Group NV, FRN 5.80% 19/01/2029 usbD 300,000 302,136 0.21  India total 202,029 0.14
KBC Group NV, FRN 6.32% 21/09/2034 usb 200,000 207,482 0.14
Ireland (31 December 2023: 0.44%)
Belgium total 509,618 0.35 AerCap Ireland Capital DAC / AerCap
Global Aviation Trust 6.50% 15/07/2025 usb 150,000 151,293 0.10
Canada (31 December 2023: 1.37%) AerCap Ireland Capital DAC / AerCap
Bank of Montreal 0.13% 26/01/2027 EUR 200,000 197,564 0.14  Global Aviation Trust 5.75% 06/06/2028 usb 150,000 151,679 0.11
Bank of Nova Scotia (The) 0.01% AerCap Ireland Capital DAC / AerCap
14/09/2029 EUR 800,000 726,289 0.50  Global Aviation Trust 3.00% 29/10/2028 usb 160,000 145,416 0.10
Enbridge, Inc. 5.30% 05/04/2029 usb 70,000 70,114 0.05  AIB Group plc, FRN 4.63% 23/07/2029 EUR 140,000 154,483 0.11
Enbridge, Inc. 5.70% 08/03/2033 usob 360,000 362,903 0.25  Bank of Ireland Group plc, FRN 6.25%
Enbridge, Inc., FRN 7.38% 15/01/2083 usb 130,000 129,992 0.09 16/09/2026 usb 330,000 331,498 0.23
Royal Bank of Canada 3.50% Glencore Capital Finance DAC 0.75%
25/07/2028 EUR 100,000 108,356 0.08  01/03/2029 EUR 200,000 186,684 0.13
Royal Bank of Canada 0.01% SMBC Aviation Capital Finance DAC
05/10/2028 EUR 450,000 421,551 0.29  5.30% 03/04/2029 usb 450,000 446,444 0.31
Toronto-Dominion Bank (The) 3.19%
16/02/2029 EUR 130,000 139,114 0.10  Ireland total 1,567,497 1.09
Toronto-Dominion Bank (The) 3.67%
08/09/2031 EUR 500,000 550,759 0.38 Italy (31 Decemb:?rZ_OZ.?: 1.44%)
Aufgg/rggggper el SpALES 320,000 308,674 021
nada total 26 EUR , , .
Canada fota 2,706,642 1.88 Autostrade per I'ltalia SpA 5.13%
Cayman Islands (31 December 2023: 1.43%) 14/06/2033 EUR 220,000 244,727 0.17
Avolon Holdings Funding Ltd. 5.50% Banca Monte dei Paschi di Siena SpA
15/01/2026 usb 70,000 69,464 0.05 0.88% 08/10/2026 EUR 100,000 100,708 0.07
Avolon Holdings Funding Ltd. 2.13% Banca Monte dei Paschi di Siena SpA
21/02/2026 usb 100,000 94,013 0.06  3.50% 23/04/2029 EUR 108,000 115,921 0.08
Avolon Holdings Funding Ltd. 4.25% Credito Emiliano SpA 3.25% 18/04/2029 EUR 400,000 426,094 0.30
15/04/2026 usb 380,000 368,969 0.26  Intesa Sanpaolo SpA 4.00% 23/09/2029 usb 540,000 497,988 0.35
Avolon Holdings Funding Ltd. 4.38% Intesa Sanpaolo SpA 5.25% 13/01/2030 EUR 100,000 114,772 0.08
01/05/2026 i usp 210,000 204,227 0.14  |ntesa Sanpaolo SpA 6.63% 20/06/2033 usp 200,000 206,773 0.14
Avolon Holdings Funding Ltd. 6.38% UniCredit SpA, FRN 1.98% 03/06/2027 usb 260,000 242,361 0.17
04/05/2028 , usb 100,000 101,599 0.07  UniCredit SpA, FRN 3.13% 03/06/2032 UsD 210,000 178,161 012
Av;)(l)%r/mzl-é)%lgmgs Funding Ltd. 5.75% . 255,000 253,473 018
0L ) . . Italy total
Avolon Holdings Funding Ltd. 5.75% talytota 2436,179 1.69
15/11/2029 usb 860,000 855,846 0.59  Japan (31 December 2023: 0.00%)
Gaci First Investment Co. 5.00% Takeda Pharmaceutical Co. Ltd. 5.30%
29/01/2029 usb 610,000 600,895 0.42  05/07/2034 usb 330,000 327,376 0.23
Gaci First Investment Co. 4.75%
14/02/2030 usb 300,000 291,272 0.20  Japan total 327,376 0.23
Vale Overseas Ltd. 6.40% 28/06/2054 usb 35,000 34,424 0.02
Jersey (31 December 2023: 0.49%)
man Islan / Heathrow Funding Ltd. 1.13%
Cayman Islands tota 2,874,182 1.99 08/10/2030 EUR 130,000 117,962 0.08
Denmark (31 December 2023: 0.27%) Heathrow Funding Ltd. 4.50%
Danske Bank A/S, FRN 4.50% 11/07/2033 EUR 100,000 110,034 0.08
09/11/2028 EUR 100,000 109,378 0.07
Danske Bank A/S, FRN 5.71% Jersey total 227,996 0.16
01/03/2030 usb 690,000 691,839 0.48
Danske Bank A/S, FRN 4.75% LHUTQ_mbgUf 931 fefemg’” 20§i-' g-gfoj/")
olcim Finance Luxembour .63%
21/06/2030 EUR 100,000 111,482 0.08 19/01/2033 ¢ EUR 100,000 82,226 0.06
Denmark total 912,699 0.63 JBS USA Holding Lux Sarl/ JBS USA Food
’ Co./ JBS Lux Co. Sarl 7.25% 15/11/2053 usb 120,000 130,066 0.09
France (31 December 2023: 3.34%) Segro Capital Sarl 1.25% 23/03/2026 EUR 100,000 102,848 0.07
BNP Paribas SA, FRN 2.59% 20/01/2028 usb 210,000 195,113 0.13
BNP Paribas SA, FRN 5.74% 20/02/2035 usb 200,000 199,135 0.14  Luxembourg total 315,140 0.22
BNP Paribas SA, FRN 7.75% 31/12/2049 usb 200,000 202,068 0.14 .
N ' Mexico (31 December 2023: 0.54%)
BPCE SA, FRN 1.65% 06/10/2026 usb 340,000 321,682 0.22 Petrolecs Mexicanos 5.95% 28/01/2031 UsD 980,000 789,250 0.55
BPCE SA 4.38% 13/07/2028 EUR 100,000 109,147 0.08 Petroleos Mexicanos 7.69% 23/01/2050 uso 260.000 187157 013
BPCE SA, FRN 6.71% 19/10/2029 usb 250,000 259,305 0.18 R ’ i |
SEEE géHFsFi\Nasggj//o 18/01/2030 usD 980,000 978,104 0.68  wexico total 576,407 0.68
.00% 15/01/2031 EUR 300,000 317,157 0.22
Credit Agricole SA 1.75% 05/03/2029 EUR 200,000 195,819 0.14
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Investments Currency Value usp Assets  Investments Currency Value usp Assets
Multinational (31 December 2023: 0.30%) Thames Water Utilities Finance plc
NXP BV / NXP Funding LLC / NXP USA, 0.88% 31/01/2028 EUR 140,000 120,395 0.08
Inc. 4.30% 18/06/2029 usD 160,000 153,541 0.1  TSB Bank plc 3.32% 05/03/2029 EUR 290,000 311,400 0.22
Multinational total 153,541 0.11  United Kingdom total 2,846,659 1.97
Nethef/ands (3; December 2023: 1.41%) United States (31 December 2023: 10.15%)
American Medical Systems Europe BV AbbVie, Inc. 5.05% 15/03/2034 usb 35,000 34,892 0.02
k38% 08/;\33{12‘0%85 o o EUR 100,000 99,414 0.07  AbbVie, Inc. 4.25% 21/11/2049 usp 70,000 58,255 0.04
merican Medical systems turope AbbVie, Inc. 5.40% 15/03/2054 usop 50,000 49,472 0.03
2'38‘?08/03'/2929 onal MV 500 EUR 130,000 138,089 010 Abbvie, Inc. 5.50% 15/03/2064 uso 45,000 44,410 0.03
nel Finance Internationa Q0% AES Corp. (The) 3.95% 15/07/2030 usp 40,000 36,583 0.03
15/06/2032 usb 200,000 189,992 013 4ES Corp. (The) 2.45% 15/01/2031 UsD 80,000 148,197 0.10
ING Bank NV 2.75% 21/11/2025 EUR 100,000 106,352 0.07 Americal?]. Tower éorpOB 10% 180, ’ !
ING Groep NV: FRNA5,75% 31/12/2049 usb 200,000 192,111 0.13 15/06/2050 ) 20,000 12,907 0.01
Volkswagen Financial Services NV 3.25% Bank of America Corp., FRN 5.20%
13/04/2027 GBP 100,000 119,097 0.08  25/04/2029 usp 20,000 19,965 0.01
Bank of America Corp., FRN 5.82%
Netherlands total 845,055 058 15/09/2029 USD 240,000 244,995 017
Norway (31 December 2023: 0.00%) Bank of America Corp., FRN 2.50%
Aker BP ASA 5.60% 13/06/2028 UsD 170,000 171,437 012 13/02/2031 Usp 560,000 483883 0.34
Bank of America Corp., FRN 1.90%
Norway total 171437 o1 283/?<7/f2<2\31 . usb 70,000 57,620 0.04
’ ank of America Corp., 57%
Portugal (31 December 2023: 0.52%) 20/10/2032 usb 197,000 163,400 0.11
Banco Santander Totta SA 3.25% Bank of America Corp., FRN 5.47%
15/02/2031 EUR 200,000 213,402 0.15 23/01/2035 usb 90,000 89,885 0.06
Baxter International, Inc. 3.95%
Portugal total 213,402 0.15 01/04/2030 usb 100,000 93,297 0.07
. Baxter International, Inc. 2.54%
S/(lgapOre (31 DecemberZQZB: 0.52%) 01/02/2032 uso 250,000 205,066 0.14
Pflzeor Investment Enterprises Pte Ltd. Berry Global, Inc. 5.65% 15/01/2034 usop 30,000 29,414 0.02
5.34% 19/05/2063 usb 105,000 99,096 0.07  Bp capital Markets America, Inc. 4.81%
Temasek Financial | Ltd. 3.50% 13/02/2033 usb 190,000 184,220 0.13
15/02/2033 EUR 200,000 216,512 0.15 Bristol-Myers Squibb Co. 2.55%
. 13/11/2050 usb 50,000 29,268 0.02
Singapore total 315,608 0.22  Bristol-Myers Squibb Co. 5.55%
. 22/02/2054 usb 45,000 44,353 0.03
Spain (31 December 2023: 0.27% : . ’ !
Bgnco(de Sabadell SA, FRN 5.5()(2/(: Bristol-Myers Squibb Co. 6.40%
08/09/2029 ' EUR 100,000 112,906 0.08 15/11/2063 usb 100,000 108,385 0.08
Banco de Sabadell SA, FRN 4.25% Broadcom, Inc. 3.422/0 15/04/2033 usp 220,000 189,609 0.13
13/09/2030 EUR 100,000 108,174 0.08 Broadcom, Inc. 3.50% 15/02/2041 usb 220,000 168,563 0.12
CaixaBank SA, FRN 6.68% 13/09/2027 usD 330,000 336,053 0.23  Cencora, Inc. 2.80% 15/05/2030 usb 60,000 52,875 0.04

i 0 Cencora, Inc. 2.70% 15/03/2031 usb 488,000 416,450 0.29
CaixaBank SA, FRN 5.67% 15/03/2030 usp 235,000 234,068 0.16
CaixaBank SA, FRN 5.38% 14/11/2030 ELR 100,000 114,576 0.0  Cencora, Inc. 5.13% 15/02/2034 usb 47,000 46,153 0.03

CF Industries, Inc. 4.95% 01/06/2043 usb 180,000 156,909 0.11
Spain total 905,777 X Charter Communications Operating LLC
05, 063 / Ch}arter Communications Operating
Supranational (31 December 2023: 0.58%) Capital Corp. 6.15% 10/11/2026 usb 280,000 282,618 0.20
Banque Ouest Africaine de Charter Communications Operating LLC
Developpement 4.70% 22/10/2031 usop 610,000 530,705 0.37 / Charter Communications Operating
. Capital Corp. 2.25% 15/01/2029 usb 210,000 179,631 0.12
Supranational total 530,705 0.37 Charter Communications Operating LLC

) / Charter Communications Operating
SWIt;er/and (31 DecemberZOZS: 0.69%) Capital Corp. 6.38% 23/10/2035 usb 30,000 29,245 0.02
Credit Suisse Schweiz AG 3.39% Charter Communications Operating LLC
05/12/2025 EUR 700,000 749,853 0.52  / Charter Communications Operating
UBS Group AG, FRN 0.65% 14/01/2028 EUR 410,000 406,333 0.28  Capital Corp. 3.50% 01/06/2041 usb 70,000 47,053 0.03
UBS Group AG, FRN 7.75% 01/03/2029 EUR 390,000 472,096 0.33  Charter Communications Operating LLC
UBS Group AG, FRN 9.25% 31/12/2049 uso 200,000 214,789 0.15 /Charter Communications Operating

Capital Corp. 3.70% 01/04/2051 usb 125,000 76,305 0.05
Switzerland total 1,843,071 128 Charter Communications Operating LLC

/ Charter Communications Operating
United Arab Emirates (31 December 2023: 0.00%) Capital Corp. 3.90% 01/06/2052 usp 30,000 18,803 0.01
MDGH GMTN RSC Ltd. 0.38% 10/03/2027 EUR 190,000 186,216 0.13  Cheniere Energy Partners LP 4.50%
MDGH GMTN RSC Ltd. 3.00% 01/10/2029 usb 130,000 123,816 0.09
28/03/2027 usb 210,000 197,617 0.14  Cheniere Energy Partners LP 4.00%

01/03/2031 usb 190,000 172,582 0.12
United Arab Emirates total 383,833 0.27  Cheniere Energy Partners LP 3.25%

. . 31/01/2032 usb 230,000 196,130 0.14
United Kingdom (31 DE'CE'mbeof 2023:1.06%) Citigroup, Inc., FRN 5.17% 13/02/2030 uso 20,000 19,879 0.01
HSBC Holdings plc, FRN 5.55% Citigroup, Inc., FRN 2.98% 05/11/2030 usp 730,000 650,179 0.45
04/03/2030 usb 200,000 200,373 0.14 Citi | FRN 4.41% 31/03/2031 2192 1
HSBC Holdings plc, FRN 6.50% iugroup, Inc., . 00 usb 230,000 ,205 0.15
31/12/2049 USD 200,000 196,368 0.14 C!t!group, Inc., FRN 2.57% 03/06/2031 usb 30,000 25,738 0.02

. 0, Citigroup, Inc., FRN 5.45% 11/06/2035 usb 70,000 69,466 0.05
Lloyds Banking Group pic, FRN 5.72% Columbia Pipelines Operating Co. LLC
05/06/2030 262,084 . .
y O/tabi/”ty Operations Group plc 3.63% usb 260,000 018 5939 15/08/2030 . USD 160,000 163,390 0.1
24/07/2029 EUR 110,000 117,647 0.08 Columbia Pipelines Operating Co. LLC
Motability Operations Group plc 3.88% 6.04% 15/11/2033 usb 120,000 122,608 0.09
24/01/2034 EUR 100,000 105,960 0.07 Comcast Corp. 4.80% 15/05/2033 usb 130,000 126,370 0.09
National Grid plc 3.88% 16/01/2029 EUR 250,000 269,730 0.19 Eomcasi EOFP- §§§Z" é?; ?17/2 %03396 Hgg 100,000 ég?g; %-?g
Nationwide Building Society 3.25% omcast Lorp. 3.20% 180,000 , .
05/09/2029 EUR 110,000 115,924 0.08 Comcast Corp. 2.94% 01/11/2056 uso 120,000 72,397 0.05
NatWest Group plc, FRN 4.89% Comcast Corp. 5.50% 15/05/2064 usb 110,000 105,845 0.07
18/05/2029 usb 480,000 469,370 0.32  ConocoPhillips Co. 5.05% 15/09/2033 usb 70,000 69,407 0.05
NatWest Group plc, FRN 6.00% ConocoPhillips Co. 4.03% 15/03/2062 usb 50,000 37,668 0.03
31/12/2049 usb 200,000 196,430 0.14  ConocoPhillips Co. 5.70% 15/09/2063 usb 100,000 99,694 0.07
Santander UK plc 3.00% 12/03/2029 EUR 130,000 138,125 0.09  Constellation Energy Generation LLC
Standard Chartered plc, FRN 2.61% 5.80% 01/03/2033 usb 100,000 102,130 0.07
12/01/2028 usop 370,000 342,853 0.24  Constellation Energy Generation LLC

5.60% 15/06/2042 usb 150,000 144,750 0.10
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Constellation Energy Generation LLC Pacific Gas & Electric Co. 2.95%
6.50% 01/10/2053 usb 150,000 159,420 0.11  01/03/2026 usb 50,000 47,841 0.03
Constellation Energy Generation LLC Pacific Gas & Electric Co. 5.55%
5.75% 15/03/2054 usb 32,000 31,020 0.02  15/05/2029 usb 20,000 20,044 0.01
CVS Health Corp. 3.75% 01/04/2030 usop 200,000 184,048 0.13  Pacific Gas & Electric Co. 4.55%
CVS Health Corp. 5.70% 01/06/2034 usD 105,000 104,703 0.07  01/07/2030 usb 530,000 502,597 0.35
Diamondback Energy, Inc. 6.25% Pacific Gas & Electric Co. 6.15%
15/03/2033 usb 100,000 104,603 0.07 15/01/2033 usb 60,000 60,950 0.04
Discovery Communications LLC 4.13% Pacific Gas & Electric Co. 6.95%
15/05/2029 uso 300,000 276,989 0.19 15/03/2034 uso 70,000 75,374 0.05
Duke Energy Corp. 5.80% 15/06/2054 usb 35,000 34,022 0.02  Pacific Gas & Electric Co. 5.80%
Edison International 5.45% 15/06/2029 usb 240,000 239,924 0.17 15/05/2034 usob 90,000 89,510 0.06
Enel Finance America LLC 2.88% Pacific Gas & Electric Co. 4.60%
12/07/2041 usb 220,000 143,827 0.10 LS/?6/20E43 . L Lo0o uso 90,000 73,070 0.05
9 rologis Euro Finance .00%
Ezﬁﬁz r\TAriSZE:SQnEPLi(:Bg./GOE}OBA{OB/ZOM usb 40,000 39,494 0.03 06/0512035 FUR 100,000 50272 0.06
15/01/2028 usp 60,000 59,504 0.04 Prudential Financial, Inc., FRN 6.50%
EnLink Midstream LLC 6.50% 15/03/2054 usp 23,000 23,258 0.02
01/09/2030 usp 240,000 245,448 0.17  Puget Sound Energy, Inc. 3.25%
Entergy Arkansas LLC 5.15% 15/01/2033 usD 80,000 78,987 0.06 15/09/2049 usp 160,000 105,369 0.07
Entergy Arkansas LLC 5.75% Puget Sound Energy, Inc. 5.69%
01/06/2054 usD 15,000 14,878 0.01 15/06/2054 usp 35,000 34,662 0.02
Entergy Mississippi LLC 5.85% Realty Income Corp. 4.38% 06/07/2030 EUR 200,000 223,182 0.16
01/06/2054 usp 80,000 79,691 0.06 San Diego Gas & Electric Co. 5.35%
Enterprise Products Operating LLC, FRN 01/04/2053 ) usp 20,000 18,905 0.01
5.38% 15/02/2078 uso 108,000 100,926 0.07 Southern Co. Gas Capital Corp. 1.75%
FirstEnergy Transmission LLC 2.87% 15/01/2031 ) usb 50,000 40,446 0.03
15/09/2028 usp 100,000 91,275 0.06 Southern Co. Gas Capital Corp. 5.75%
FirstEnergy Transmission LLC 4.55% 15/09/2033 ) usb 170,000 174,014 0.12
01/04/2049 usp 100,000 82,678 0.06 Southern Co. Gas Capital Corp. 3.15%
Ford Motor Co. 6.63% 01/10/2028 usD 140,000 145,396 010 30/09/2051 usb 20,000 12,543 0.01
Ford Motor Credit Co. LLC 5.80% Southern Power Co. 5.25% 15/07/2043 usb 50,000 46,288 0.03
08/03/2029 usp 180,000 179,487 012 Take-Two Interactive Software, Inc.
General Electric Co. 4.13% 19/09/2035 EUR 80,000 87,150 0.06 ;‘ﬁgmg‘/ﬁfgfﬁfie coftmare. Inc usp 150,000 136,528 0.09
- . . - , Inc.
?g/rgf;?g(gﬂz%tors FinancalCo. Inc.5.55% USD 220,000 220,057 015 ?-60%| 12t/ 06/ 20t34 e 5 05 usb 20,000 19,945 0.01
General Motors Financial Co., Inc. 5.85% €xas Instruments, Inc. 5.05%
06/04/2030 UsD 210,000 212,517 015 18/05/2063 usp 20,000 18,543 0.01
General Motors Financial Co., Inc. 5.95% T-Mobile USA, Inc. 3.88% 15/04/2030 uso 80,000 74,790 0.05
04/04/2034 usb 30,000 30,020 0.02 T-Mobhile USA, Inc. 5.05% 15/07/2033 usb 70,000 68,472 0.05
Glencore Funding LLC 5.37% Truist Financial Corp., FRN 1.89%
04/04/2029 uso 565,000 562,140 0.39 07/_06/2029 ) uso 110,000 96,344 0.07
Glencore Funding LLC 6.38% Truist Financial Corp., FRN 6.12%
06/10/2030 usp 50,000 52,134 0.04 28/10/2033 usb 40,000 40,893 0.03
Glencore Funding LLC 5.89% Truist Financial Corp., FRN 5.12%
04/04/2054 usp 60,000 57,712 0.04 26/01/2034 uso 30,000 28,717 0.02
Goldman Sachs Group, Inc. (The), FRN Truist Financial Corp., FRN 5.71%
1.54% 10/09/2027 usp 30,000 27,548 0.02 24/01/2035 uso 20,000 19,917 0.01
Goldman Sachs Group, Inc. (The), FRN us Bancorp, FRN 5.38% 23/01/2030 usp 120,000 120,271 0.08
3.81% 23/04/2029 usb 40,000 37,945 0.03 USBancorp, FRN 5.84% 12/06/2034 usb 40,000 40,557 0.03
Goldman Sachs Group, Inc. (The), FRN US Bancorp, FRN 5.68% 23/01/2035 usp 15,000 15,070 0.01
4.22% 01/05/2029 usb 70,000 67,382 0.05  Vistra Operations Co. LLC 6.00%
Goldman Sachs Group, Inc. (The), FRN 15/04/2034 usp 60,000 60,066 0.04
5.73% 25/04/2030 usob 120,000 122,120 0.09  Warnermedia Holdings, Inc. 4.05%
Goldman Sachs Group, Inc. (The), FRN 15/03/2029 usp 130,000 120,059 0.08
6.56% 24/10/2034 usp 60,000 64,531 0.05  Warnermedia Holdings, Inc. 4.28%
Goldman Sachs Group, Inc. (The), FRN 15/03/2032 usp 20,000 17,452 0.01
5.85% 25/04/2035 usp 495,000 507,140 0.35  Warnermedia Holdings, Inc. 5.05%
HCA, Inc. 5.63% 01/09/2028 uso 70,000 70,613 0.05 15/03/2042 usb 150,000 121,901 0.08
HCA, Inc. 4.13% 15/06/2029 usb 240,000 227,297 0.16  Wells Fargo & Co., FRN 5.71%
HCA, Inc. 2.38% 15/07/2031 uso 106,000 87,010 0.06 22/04/2028 usop 200,000 201,800 0.14
HCA, Inc. 5.60% 01/04/2034 usp 40,000 39,741 0.03 Wells Fargo & Co., FRN 5.50%
HCA, Inc. 4.63% 15/03/2052 usD 90,000 72,678 0.05 23/01/2035 usp 55,000 54,867 0.04
ITC Holdings Corp. 2.95% 14/05/2030 usD 88,000 77,502 0.05 WP Carey, Inc. 3.85% 15/07/2029 usb 250,000 233,383 0.16
ITC Holdings Corp. 5.40% 01/06/2033 uso 262,000 258,237 0.18 :
ITC Holdings Corp. 5.65% 09/05/2034 UsD 25,000 24,992 002 Unitedstatestotal 17,451,148 1210
i 0,
ﬂzﬁszslgggtiac‘%?wgf&o ﬁ;ﬁ(gé/éo;‘;/o usb 230,000 210,745 015 1otal investments in Corporate Debt Securities 44,440,393 30.83
01/03/2032 usb 160,000 132,198 0.09
KeyCorp 2.55% 01/10/2029 usb 160,000 135,749 0.09  Government Debt Securities (31 December 2023: 47.66%)
KeyCorp, FRN 4.79% 01/06/2033 usb 70,000 63,794 0.08  gaheain (31 December 2023: 0.00%)
K?ycorp, FRN 6.40% 06/03/2035 usb 37,000 37,526 0.03 Bahrain Government Bond 6.75%
Kimco Realty OP LLC 6.40% 01/03/2034 usb 30,000 31,736 0.02 " 20/09/2029 usb 510,000 516,992 0.36
Kimco Realty OP LLC 4.45% 01/09/2047 usb 160,000 128,145 0.09
Marvell Technology, Inc. 2.95% Bahrain total 516,992 0.36
15/04/2031 usb 300,000 258,632 0.18
Marvell Technology, Inc. 5.95% Bermuda (31 December 2023: 0.00%)
15/09/2033 usp 60,000 61,954 0.04  Bermuda Government Bond 3.72%
Meta Platforms, Inc. 4.45% 15/08/2052 uso 30,000 25,867 0.02 25/01/2027 usD 250,000 238,349 0.16
Morgan Stanley, FRN 5.45% 20/07/2029 usob 110,000 110,653 0.08
Morgan Stanley, FRN 0.50% 26/10/2029 EUR 600,000 561,628 039 Bermudatotal 238,349 0.16
Morgan Stanley, FRN 5.17% 16/01/2030 usop 50,000 49,849 0.03 Brazil (31 December 2023: 0.00%)
Morgan Stanley, FRN 5.66% 18/04/2030 usb 130,000 132,170 0.09  Brazil Government Bond 3.88%
Morgan Stanley, FRN 2.51% 20/10/2032 usp 90,000 74,455 0.05  12/06/2030 usD 200,000 176,525 0.12
Morgan Stanley, FRN 5.25% 21/04/2034 usb 80,000 78,782 0.05
Morgan Stanley, FRN 5.42% 21/07/2034 usD 70,000 69,627 0.05  Brazil total 176,525 0.12
Morgan Stanley, FRN 5.83% 19/04/2035 usb 180,000 184,724 0.13
Netflix, Inc. 4.63% 15/05/2029 EUR 100,000 112,025 0.08 Canada (31 December 2023: 2.07%)
Occidental Petroleum Corp. 6.20% Evdrp-Quefbce)c té'S‘OO/cD 15/5)2/32235 CAD 400,000 347,890 0.24
rovince of Ontario Canada 3.65%
1910372080 Usp 27,000 26965 002 0270612033 CAD 1,930,000 1,360,361 0.95
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Province of Quebec Canada 3.90% Japan Government Twenty Year Bond
22/11/2032 CAD 400,000 289,254 0.20  1.40% 20/12/2042 JPY 83,250,000 487,864 0.34
Province of Quebec Canada 3.60% Japan Government Twenty Year Bond
01/09/2033 CAD 3,170,000 2,220,478 1.54  1.50% 20/09/2043 JPY 218,650,000 1,290,781 0.90
Canada total 4,217,983 2.93 Japantotal 5,589,457 3.88
Cayman Islands (31 December 2023: 0.00%) Mexico (31 December 2023: 1.40%)
Sharjah Sukuk Program Ltd. 2.94% Mexican Bonos 7.75% 29/05/2031 MXN 46,000,000 2,249,273 1.56
10/06/2027 usp 200,000 184,214 0.13  Mexico Government Bond 4.49%
25/05/2032 EUR 242,000 256,167 0.18
Cayman Islands total 184,214 0.13  Mexico Government Bond 3.50%
. 12/02/2034 usb 200,000 162,459 0.11
China (31 December 2023: 6.09%) Mexico Government Bond 6.00%
China Development Bank 3.02% 07/05/2036 340,996 0.24
06/03/2033 CNY 4,490,000 652,065 0.45 105/ usb 350,000 ! '
China Government Bond 2.88% Mexico total
25/02/2033 CNY 12,540,000 1,816,217 1.26 3,008,895 2.09
China Government Bond 2.67% Poland (31 December 2023: 0.00%)
25/11/2033 CNY 52,630,000 7,505,844 5.21  Poland Government Bond 3.63%
) 11/01/2034 EUR 200,000 212,191 0.15
China total 9,974,126 6.92
Poland total
Colombia (31 December 2023: 0.50%) 212,191 015
Colombia Government Bond 3.25% Romania (31 December 2023: 0.28%)
22/04/2032 usp 780,000 596,666 0.41  Romania Government Bond 1.75%
. 13/07/2030 EUR 440,000 384,330 0.27
Colombia total 596,666 0.41
Romania total
Costa Rica (31 December 2023: 0.00%) 384,330 027
Costa Rica Government Bond 6.13% South Korea (31 December 2023: 0.00%)
19/02/2031 usob 590,000 592,317 0.41  Korea Housing Finance Corp. 4.08%
. 25/09/2027 EUR 290,000 317,559 0.22
Costa Rica total 592,317 0.41
South Korea total
Croatia (31 December 2023: 0.00%) 317,559 022
Croatia Government Bond 3.38% Spain (31 December 2023: 2.81%)
12/03/2034 EUR 288,000 303,160 0.21  Spain Government Bond 3.15%
) 30/04/2033 EUR 550,000 583,416 0.41
Croatia total 303,160 0.21  Spain Government Bond 2.35%
L . 30/07/2033 EUR 1,510,000 1,499,770 1.04
Dominican Republic (31 December 2023: 0.00%) Spe/lin /Govemment Bond 3.55%
Dominican Republic Government Bond 31/10/2033 i 2223710 1.54
4.88% 23/09/2032 uso 615,000 550,470 038 0/ EUR 2,040,000 223,
Spain total
Dominican Republic total 550,470 0.38 pal 4,306,896 2.99
Supranational (31 December 2023: 3.51%)
E rance (631 Defembetf 8202d3-'o %’g"/g)w European Union 3.25% 04/07/2034 EUR  1280,000 1,385,354 0.96
rance sovernment son O0% European Union 0.40% 04/02/2037 EUR 2,900,000 2,209,298 153
25/05/2033 EUR 40,000 42,204 0.03 .
European Union 2.50% 04/10/2052 EUR 50,000 44,031 0.03
France Government Bond OAT 3.00% £ Union 3.00% 04/03/2053 1.022.895 o7
25/05/2054 EUR 210,000 195,924 013 European Union 3.00% 04/03/ EUR 1,050,000 022, .
France total 238128 0.16 Supranational total 4,661,578 3.23
United Kingdom (31 December 2023: 3.73%)
Hungary (31 December 2023: 0.48%) )
Hungary Government Bond 6.13% UK Gilt 4.50% 07/06/2028 GBP 1,350,000 1,726,162 1.20
22/05/2028 usb 250,000 254,467 0.18 UKGilt 4.63% 31/01/2034 GBP 720,000 941,950 0.66
Hungary Government Bond 4.00% UK Gilt 1.25% 31/07/2051 GBP 220,000 134,488 0.09
25/07/2029 EUR 233,000 247,250 0.17  UKGilt 3.75% 22/10/2053 GBP 1,470,000 1,590,282 110
Hungary Government Bond 7.00% . i
24/10/2035 HUF 176,730,000 484,871 0.33  United Kingdom total 4,392,882 3.05
Hungary total United States (31 December 2023: 9.95%)
oA 986,588 0-68 S Treasury Bond 4.50% 15/02/2044 USD 260,000 255,125 0.8
Indonesia (31 December 2023: 0.47%) US Treasury Bond 4.25% 15/02/2054 usb 20,000 19,050 0.01
Perusahaan Penerbit SBSN Indonesia 11 US Treasury Note 4.88% 31/05/2026 usb 12,400,000 12,425,187 8.62
5.40% 15/11/2028 usb 720,000 724,732 0.50  us Treasury Note 4.50% 15/05/2027 usb 5,220,000 5,213,475 3.62
. US Treasury Note 4.50% 31/05/2029 uso 450,000 453,094 0.31
Indonesia total 724,732 0.50  US Treasury Note 4.63% 30/04/2031 UsD 340,000 345,525 0.24
Israel (31 December 2023: 0.00%) US Treasury Note 4.38% 15/05/2034 usb 340,000 340,106 0.23
Israel Government Bond 5.50% .
12/03/2034 UsD 500,000 475,217 0.33 United States total 19051562 13.21
Israel total 475217 0.33 Totalinvestments in Government Debt Securities 65,157,735 45.19
Italy (31 December 2023: 4.45%) -
Italy Buoni Poliennali Del Tesoro 3.50% Mortgage-Backed Securities (31 December 2023: 17.62%)
15/02/2031 EUR 2,300,000 2,432,747 L.69  United States (31 December 2023: 17.62%)
Italy Buoni Poliennali Del Tesoro 3.85% Federal National Mortgage Association
01/07/2034 EUR 970,000 1,024,171 0.71  3.00% 01/10/2051 usb 788,866 678,413 0.47
Federal National Mortgage Association
Italy total 3,456,918 2.40  3.00% 01/01/2052 (FN CB2664) usp 247,085 212,464 0.15
N Federal National Mortgage Association
japan (GBI DecembirTZOZ\?: 6.5; /C'é 0.10% 3.00% 01/01/2052 (FN FS2924) uso 1,824,878 1,574,884 1.09
apan Government Ten Year Bond 0.10% Federal National Mortgage Association
fO/ 12/(?]030 e Vear Bond JPY 177,700,000 1,063,205 074 3.00% 01/03/2052 usb 194,098 166,508 0.11
apan Government len Year Bon Federal National Mortgage Association
JOBO%GZO/OS/ZO?TH oy sond JPY 373,550,000 2,239,996 1.55 3.00% 01/04/2052 (FN MA4579) usD 1746,610 1,487,549 1.03
apan Government Thirty Year Bon Federal National Mortgage Association
1.00% 20/03/2052 JPY 106,750,000 507,611 035 300% 01/04/2052 (FN FS0984) usD 187,026 161,111 0.11
Federal National Mortgage Association
6.00% 01/01/2053 uso 336,985 337,801 0.23
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Federal National Mortgage Association
5.50% 01/02/2053 usb 929,161 916,327 0.64
Federal National Mortgage Association
5.50% 01/07/2053 usb 3,423,626 3,375,824 2.34
Federal National Mortgage Association
6.00% 01/10/2053 usb 375,120 381,435 0.26
Federal National Mortgage Association
6.50% 01/10/2053 usb 1,201,027 1,221,841 0.85
Freddie Mac Pool 2.50% 01/05/2051 usb 1,432,468 1,191,610 0.83
Freddie Mac Pool 2.50% 01/03/2052 usb 2,198,469 1,798,239 1.25
Freddie Mac Pool 3.00% 01/03/2052 usob 1,200,688 1,035,999 0.72
Freddie Mac Pool 3.00% 01/06/2052 usb 308,688 264,691 0.18
Freddie Mac Pool 5.00% 01/07/2052 usb 2,808,942 2,722,057 1.89
Freddie Mac Pool 3.00% 01/08/2052 usob 448,022 387,013 0.27
Freddie Mac Pool 6.00% 01/01/2053 usob 1,649,073 1,653,063 1.15
Freddie Mac Pool 5.50% 01/05/2053 usb 265,821 262,143 0.18
Freddie Mac Pool 6.00% 01/06/2053 usb 180,128 180,558 0.12
Freddie Mac Pool 6.00% 01/08/2053 usb 312,149 312,894 0.22
Freddie Mac Pool 6.00% 01/09/2053 usb 2,225,406 2,230,721 1.55
Government National Mortgage
Association 5.50% 20/11/2052 usp 88,002 87,304 0.06
United States total 22,640,449 15.70
Total investments in Mortgage-Backed Securities 22,640,449 15.70
Total Bonds 132,560,102 91.94
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AUD 103,604 EUR 63,681 23/07/2024 Goldman Sachs 912 -
AUD 4,292,395 usb 2,860,967 23/07/2024 Citibank NA 7,341 0.01
AUD 177,898 usb 117,981 23/07/2024 Goldman Sachs 895 -
CAD 240,589 AUD 262,953 23/07/2024 Citibank NA 198
CAD 2,336,522 usb 1,708,051 23/07/2024 Barclays 344
CAD 120,254 usb 87,382 23/07/2024 BNP Paribas 545
CAD 158,588 usb 115,389 23/07/2024 Citibank NA 566
CNH 1,936,883 usb 265,711 23/07/2024 HSBC 56
cop 105,613,921 usb 25,150 23/07/2024 Bank of America Merrill Lynch 232
DKK 594,622 usb 85,300 23/07/2024 HSBC 262
EUR 598,758 usb 640,455 23/07/2024 Citibank NA 1,913
EUR 1,829,445 usb 1,958,928 23/07/2024 HSBC 3,761
EUR 624,376 usb 669,521 23/07/2024 HSBC 331
EUR 122,413 usb 131,140 23/07/2024 Morgan Stanley 189
IDR 6,438,009,004 usb 390,061 23/07/2024 Citibank NA 3,435
INR 55,582,571 usb 664,539 23/07/2024 BNP Paribas 1,898
INR 6,184,973 usb 73,962 23/07/2024 Goldman Sachs 196
INR 51,635,232 usb 617,979 23/07/2024 Morgan Stanley 1,129
KRW 1,859,743,076 usb 1,345,845 23/07/2024 Goldman Sachs 5,006
KRW 215,433,558 usb 155,159 23/07/2024 State Street 1,324 -
MXN 11,339,512 usb 609,674 23/07/2024 Goldman Sachs 8,430 0.01
MXN 9,783,538 usb 514,664 23/07/2024 HSBC 18,626 0.01
NOK 1,248,068 usb 117,143 23/07/2024 Morgan Stanley 139 -
PLN 1,062,693 EUR 245,987 23/07/2024 BNP Paribas 387 -
PLN 1,685,925 usb 413,107 23/07/2024 Barclays 6,181 0.01
RON 106,143 usb 22,785 23/07/2024 Barclays 64 -
SGD 733,494 usb 541,078 23/07/2024 Barclays 706
THB 8,017,750 usb 218,535 23/07/2024 HSBC 325 -
TRY 5,248,985 usb 122,482 22/01/2025 Barclays 6,731 0.01
TRY 1,580,590 usb 46,831 23/07/2024 BNP Paribas 285 -
usb 260,178 BRL 1,401,435 23/07/2024 Citibank NA 8,504 0.01
usb 537,344 BRL 2,990,780 23/07/2024 Citibank NA 250 -
usb 129,016 CAD 176,170 23/07/2024 Goldman Sachs 205
usb 372,762 CAD 509,608 23/07/2024 State Street 152
usb 259,117 CNH 1,878,849 23/07/2024 BNP Paribas 1,313
usb 427,661 CNH 3,111,754 23/07/2024 BNP Paribas 685
usb 512,228 CNH 3,724,687 23/07/2024 HSBC 1,150 -
usb 4,414,336 CNH 31,923,000 23/07/2024 State Street 34,059 0.03
usb 572,284 EUR 532,717 23/07/2024 Goldman Sachs 767 -
usb 12,164,802 EUR 11,237,715 23/07/2024 State Street 108,604 0.08
usb 845,310 EUR 787,015 23/07/2024 State Street 974 -
usb 537,296 EUR 500,000 23/07/2024 State Street 879
usb 539,145 EUR 502,276 23/07/2024 State Street 287
usb 197,918 GBP 155,329 23/07/2024 Barclays 1,541
usb 24,533 GBP 19,310 23/07/2024 Barclays 120
uso 1,101 GBP 868 23/07/2024 Barclays 3
usb 188,184 GBP 148,494 23/07/2024 BNP Paribas 450
usb 886,607 GBP 700,000 23/07/2024 Citibank NA 1,624
uso 98,462 GBP 77,444 23/07/2024 Goldman Sachs 553 -
usb 1,275,705 GBP 997,059 23/07/2024 HSBC 15,162 0.01
usb 174,965 GBP 137,853 23/07/2024 HSBC 683 -
usb 19,323 GBP 15,178 23/07/2024 HSBC 134
usb 1,099 GBP 865 23/07/2024 Morgan Stanley 6
usb 276,345 HUF 101,245,382 23/07/2024 State Street 1,811
usb 171,629 JPY 26,961,430 23/07/2024 Citibank NA 3,470
usb 88,280 JPY 13,726,657 23/07/2024 Citibank NA 2,666 -
usb 329,949 JPY 51,597,456 23/07/2024 Goldman Sachs 8,133 0.01
usb 517,658 JPY 82,344,679 23/07/2024 Goldman Sachs 4,071 -
usb 2,227,771 JPY 348,487,615 23/07/2024 HSBC 54,240 0.04
usb 437,062 JPY 69,175,903 23/07/2024 Morgan Stanley 5,609 0.01
usop 131,667 JPY 20,520,295 23/07/2024 Morgan Stanley 3,681 -
usb 247,449 MXN 4,473,503 23/07/2024 State Street 3,603
usb 175,131 NZD 286,171 23/07/2024 Citibank NA 753
usb 174,639 NZD 285,839 23/07/2024 Citibank NA 464
usb 175,618 NzD 286,382 23/07/2024 State Street 1,112
usb 175,421 SEK 1,839,586 23/07/2024 BNP Paribas 1,531
usb 171,629 SEK 1,780,514 23/07/2024 Citibank NA 3,322
usb 104,315 SGD 141,004 23/07/2024 BNP Paribas 165
usb 110,285 SGD 148,535 23/07/2024 Morgan Stanley 572
usb 38,987 TRY 1,580,590 22/01/2025 BNP Paribas 78
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Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class CHF Hedged (acc)*
AUD 41,306 usb 27,535 05/07/2024 Citibank NA 53
CHF 2,431 CNH 19,586 05/07/2024 HSBC 22
CHF 29,394 JPY 5,192,027 05/07/2024 BNP Paribas 431 -
CHF 1,439,898 usb 1,592,317 05/07/2024 Bank of America Merrill Lynch 10,637 0.01
DKK 6,809 usb 976 05/07/2024 Morgan Stanley 3 -
EUR 405,459 usb 433,511 05/07/2024 Morgan Stanley 1,099
GBP 62,161 usb 78,530 05/07/2024 Morgan Stanley 49
IDR 112,840,149 usb 6,873 05/07/2024 HSBC 22
KRW 31,246,262 usb 22,538 05/07/2024 HSBC 153
MXN 89,559 usb 4,885 05/07/2024 State Street 11
NZD 1,317 usb 802 05/07/2024 Morgan Stanley -
PLN 13,902 usb 3,447 05/07/2024 Morgan Stanley 11
SEK 67,269 usb 6,348 05/07/2024 RBC 5
SGD 4,650 usb 3,426 05/07/2024 RBC 5
THB 179,365 usb 4,863 05/07/2024 HSBC 26
usb 5,751 CHF 5,144 05/07/2024 Barclays 25
usb 1,936,661 CHF 1,737,448 05/07/2024 Morgan Stanley 2,462
uso 150,824 CNH 1,091,503 05/07/2024 Bank of America Merrill Lynch 1,278
usb 185,104 CNH 1,347,253 07/08/2024 Morgan Stanley 33
usb 763 CzZK 17,461 08/07/2024 Barclays 16
uso 748 CZK 17,461 07/08/2024 Barclays 1
usob 989 DKK 6,809 05/07/2024 Bank of America Merrill Lynch 10
usb 366,317 EUR 338,290 05/07/2024 BNP Paribas 3,705
usb 64,670 GBP 50,851 05/07/2024  Citibank NA 388
usb 6,928 IDR 112,840,149 05/07/2024 HSBC 34
uso 157,808 JPY 24,652,342 05/07/2024 Bank of America Merrill Lynch 4,485
usb 186,953 JPY 29,844,369 07/08/2024 Barclays 366
usb 18,194 KRW 25,030,185 05/07/2024 Barclays 18
usb 5,239 MXN 89,559 05/07/2024 Barclays 343
usb 804 NZD 1,317 05/07/2024  Citibank NA 2
usb 3,504 PLN 13,902 05/07/2024 Citibank NA 46
uso 3,447 SGD 4,650 05/07/2024 Bank of America Merrill Lynch 15
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AUD 1,789,908 usb 1,193,182 05/07/2024 Citibank NA 2,290
DKK 1,170,525 usb 167,791 05/07/2024 Morgan Stanley 459
EUR 34,375 CHF 33,056 05/07/2024 Goldman Sachs 47
EUR 139,233 CNH 1,081,787 05/07/2024 BNP Paribas 1,029
EUR 290,752 CNH 2,266,512 05/07/2024 Goldman Sachs 1,124
EUR 181,226 CNH 1,412,354 07/08/2024 Goldman Sachs 558
EUR 130,251 DKK 971,308 05/07/2024 BNP Paribas 1 -
EUR 2,439,260 GBP 2,062,536 05/07/2024 BNP Paribas 7,337 0.01
EUR 114,618 GBP 96,842 05/07/2024 Goldman Sachs 439 -
EUR 165,693 GBP 140,162 07/08/2024 Goldman Sachs 674 -
EUR 5,867,288 JPY 989,362,888 05/07/2024 BNP Paribas 135,864 0.10
EUR 142,381 JPY 24,020,942 05/07/2024  Citibank NA 3,222 -
EUR 301,120 JPY 50,593,573 05/07/2024 Goldman Sachs 8,106 0.01
EUR 165,002 JPY 28,077,958 07/08/2024 Goldman Sachs 1,610 -
EUR 251,200 SEK 2,807,210 05/07/2024 BNP Paribas 4,146
EUR 166,305 usb 177,889 05/07/2024 BNP Paribas 372
EUR 179,217 usb 192,404 07/08/2024 BNP Paribas 10
EUR 596,272 usb 639,331 07/08/2024 Goldman Sachs 851
EUR 150,457 usb 161,053 07/08/2024 Goldman Sachs 484
EUR 131,152 usb 140,321 05/07/2024 Morgan Stanley 260 -
EUR 61,689,590 usb 66,060,192 07/08/2024 Morgan Stanley 172,283 0.12
GBP 2,699,475 usb 3,410,321 05/07/2024 Morgan Stanley 2,145 -
IDR 6,019,738,453 usb 366,650 05/07/2024 HSBC 1,152
JPY 21,405,134 usb 133,799 07/08/2024 Barclays 25 -
KRW 1,359,269,504 usb 980,431 05/07/2024 HSBC 6,652 0.01
MXN 4,567,420 usb 249,113 05/07/2024  State Street 559 -
NZD 38,162 usb 23,244 05/07/2024 Morgan Stanley 10
PLN 762,150 usb 188,980 05/07/2024 Morgan Stanley 603
SEK 3,366,960 usb 317,745 05/07/2024 RBC 233
SGD 253,174 usb 186,560 05/07/2024 RBC 277
THB 9,483,954 usb 257,143 05/07/2024 HSBC 1,355
usb 455,605 CHF 407,134 07/08/2024 Morgan Stanley 490 -
usbp 1,651,193 CNH 11,949,595 05/07/2024 Bank of America Merrill Lynch 13,994 0.01
usb 8,241,639 CNH 59,985,726 07/08/2024 Morgan Stanley 1,456 -
usb 773 CzZK 17,688 08/07/2024 Barclays 16
usop 28,930 DKK 199,217 05/07/2024 Bank of America Merrill Lynch 295
usb 28,913 EUR 26,603 05/07/2024 Bank of America Merrill Lynch 397
usb 39,427 EUR 36,628 05/07/2024 Barclays 165
usb 316,287 EUR 294,667 05/07/2024 BNP Paribas 435
usb 55,001 EUR 50,796 05/07/2024 HSBC 553
usb 690,746 GBP 543,147 05/07/2024  Citibank NA 4,141
usb 60,349 IDR 982,873,199 05/07/2024 HSBC 296
usb 310,935 IDR 5,036,865,254 05/07/2024 Morgan Stanley 3,186 -
uso 1,718,289 JPY 268,426,170 05/07/2024 Bank of America Merrill Lynch 48,835 0.04
usb 8,274,696 JPY 1,320,937,894 07/08/2024 Barclays 16,216 0.01
usb 181,135 KRW 249,191,071 05/07/2024 Barclays 176 -
usb 62,739 KRW 86,237,310 05/07/2024 Barclays 114 -
usb 749,776 KRW 1,023,841,123 05/07/2024  State Street 6,276 0.01
usb 43,675 MXN 746,631 05/07/2024 Barclays 2,861 -
usb 23,301 NZD 38,162 05/07/2024  Citibank NA 47
usb 31,502 PLN 124,996 05/07/2024  Citibank NA 409
usob 29,139 SGD 39,311 05/07/2024 Bank of America Merrill Lynch 128
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AUD 362,324 usb 241,531 05/07/2024 Citibank NA 464
DKK 188,397 usb 27,006 05/07/2024 Morgan Stanley 74 -
EUR 3,508,373 usb 3,751,100 05/07/2024 Morgan Stanley 9,512 0.01
GBP 41,571 CNH 383,313 05/07/2024 Morgan Stanley 34 -
GBP 51,260 EUR 60,097 05/07/2024 Morgan Stanley 381
GBP 21,514 JPY 4,273,161 05/07/2024 Barclays 620
GBP 65,123 JPY 13,115,778 07/08/2024 HSBC 342 -
GBP 12,655,575 usb 15,991,160 07/08/2024 Morgan Stanley 10,549 0.01
IDR 938,819,545 usb 57,182 05/07/2024 HSBC 180 -
KRW 272,316,955 usb 196,420 05/07/2024 HSBC 1,333
MXN 961,722 usb 52,454 05/07/2024  State Street 118
NZD 23,745 usb 14,463 05/07/2024 Morgan Stanley 6
PLN 114,763 usb 28,456 05/07/2024 Morgan Stanley 91
SEK 630,419 usb 59,494 05/07/2024 RBC 44
SGD 37,357 usb 27,528 05/07/2024 RBC 41
THB 1,930,669 usb 52,347 05/07/2024 HSBC 276
usob 92,846 CHF 82,969 07/08/2024 Morgan Stanley 100 -
uso 1,553,562 CNH 11,243,044 05/07/2024 Bank of America Merrill Lynch 13,166 0.01
usb 1,597,384 CNH 11,626,357 07/08/2024 Morgan Stanley 282 -
usb 20,911 CzZK 478,488 08/07/2024 Barclays 434
uso 20,511 CZK 478,488 07/08/2024 Barclays 20
usob 27,359 DKK 188,397 05/07/2024 Bank of America Merrill Lynch 279 -
usb 3,733,963 EUR 3,448,277 05/07/2024 BNP Paribas 37,768 0.03
usb 52,573 GBP 41,355 05/07/2024 BNP Paribas 295 -
usb 27,963 GBP 22,075 05/07/2024 BNP Paribas 58
usb 59,588 GBP 46,900 05/07/2024 Morgan Stanley 300
usb 57,644 IDR 938,819,545 05/07/2024 HSBC 282 -
usb 1,612,107 JPY 251,838,632 05/07/2024 Bank of America Merrill Lynch 45,817 0.03
usb 1,604,350 JPY 256,111,793 07/08/2024 Barclays 3,144 -
usb 197,945 KRW 272,316,955 05/07/2024 Barclays 192
usb 56,257 MXN 961,722 05/07/2024 Barclays 3,685
usb 14,498 NZD 23,745 05/07/2024  Citibank NA 29
usb 28,923 PLN 114,763 05/07/2024  Citibank NA 376
usob 27,690 SGD 37,357 05/07/2024 Bank of America Merrill Lynch 122
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AUD 5,531 usb 3,657 05/07/2024 BNP Paribas 37
AUD 17,201 usb 11,413 05/07/2024  Citibank NA 75
AUD 23,817 usb 15,877 05/07/2024  Citibank NA 30
AUD 9,051 usb 6,015 07/08/2024 Goldman Sachs 35
CAD 9,712 usb 7,063 05/07/2024 BNP Paribas 36
CAD 38,894 usb 28,372 05/07/2024  Citibank NA 54
DKK 16,382 usb 2,348 05/07/2024 Morgan Stanley 6
EUR 54,724 usb 58,536 05/07/2024 BNP Paribas 123
EUR 89,226 usb 95,669 07/08/2024 Goldman Sachs 127
EUR 233,790 usb 249,964 05/07/2024 Morgan Stanley 634
GBP 35,843 usb 45,281 05/07/2024 Morgan Stanley 28
IDR 84,012,597 usb 5,117 05/07/2024 HSBC 16
KRW 6,926,311 usb 4,989 07/08/2024 Goldman Sachs 47
KRW 18,016,733 usb 12,995 05/07/2024 HSBC 88
KRW 4,225,877 usb 3,053 05/07/2024  State Street 16
MXN 90,499 usb 4,936 05/07/2024 State Street 11
NZD 1,294 usb 788 05/07/2024 Morgan Stanley -
PLN 10,639 usb 2,638 05/07/2024 Morgan Stanley 8
SEK 47,547 usb 4,487 05/07/2024 RBC 3
SGD 3,511 usb 2,588 05/07/2024 RBC 4
THB 172,280 usb 4,671 05/07/2024 HSBC 25
usb 2,937 AUD 4,387 05/07/2024 BNP Paribas 8
usb 20,137 CAD 27,487 07/08/2024 HSBC 32
usb 3,725 CHF 3,313 07/08/2024 HSBC 22
usb 5,820 CHF 5,197 07/08/2024 HSBC 10
uso 6,329 CHF 5,655 07/08/2024 Morgan Stanley 7
usbp 210,471 CNH 1,523,168 05/07/2024 Bank of America Merrill Lynch 1,784
usb 20,289 CNH 146,866 05/07/2024 BNP Paribas 167
usb 69,702 CNH 506,133 07/08/2024 HSBC 175
uso 106,732 CNH 776,832 07/08/2024 Morgan Stanley 19
usb 766 CzZK 17,526 08/07/2024 Barclays 16
usb 751 CzZK 17,526 07/08/2024 Barclays 1
usbp 4,918 DKK 33,869 05/07/2024 Bank of America Merrill Lynch 50
usob 3,405 EUR 3,127 05/07/2024 Bank of America Merrill Lynch 53 -
usb 505,729 EUR 467,036 05/07/2024 BNP Paribas 5,115 0.01
usb 46,735 EUR 43,042 05/07/2024 BNP Paribas 598 -
usb 163,749 EUR 152,305 07/08/2024 HSBC 228
usb 7,910 GBP 6,160 05/07/2024 BNP Paribas 123
usb 91,112 GBP 71,643 05/07/2024  Citibank NA 546
usb 29,791 GBP 23,475 07/08/2024 HSBC 109
usb 43,108 GBP 34,072 07/08/2024 HSBC 27
usb 10,402 IDR 169,406,399 05/07/2024 HSBC 51 -
usb 219,052 JPY 34,219,728 05/07/2024 Bank of America Merrill Lynch 6,226 0.01
usb 20,913 JPY 3,247,648 05/07/2024 Barclays 714 -
usb 107,669 JPY 17,187,769 07/08/2024 Barclays 211
usb 69,100 JPY 10,966,229 07/08/2024 HSBC 539
usb 100,827 JPY 16,102,191 07/08/2024 HSBC 156
usb 23,012 KRW 31,658,503 05/07/2024 Barclays 22
usb 2,434 KRW 3,324,329 05/07/2024 State Street 20
usb 5,294 MXN 90,499 05/07/2024 Barclays 347
usb 790 NzD 1,294 05/07/2024  Citibank NA 2
usb 4,992 PLN 19,807 05/07/2024 Citibank NA 65
usb 5,189 SGD 7,001 05/07/2024 Bank of America Merrill Lynch 23
Total unrealised gain on Forward Currency Contracts (31 December 2023: 0.59%) 975,493 0.68
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BRL 643,941 usb 119,120 23/07/2024 Goldman Sachs (3,479) -
BRL 1,534,755 usb 280,851 23/07/2024 Goldman Sachs (5,235) (0.01)
BRL 2,617,137 usb 482,535 23/07/2024 Goldman Sachs (12,541) (0.01)
BRL 4,224,507 usb 784,278 23/07/2024 Goldman Sachs (25,628) (0.02)
CAD 243,831 AUD 267,162 23/07/2024 Citibank NA (244) -
CAD 248,710 usb 182,142 23/07/2024 HSBC (292)
CHF 155,513 AUD 262,734 23/07/2024 Citibank NA (2,056)
CHF 79,059 GBP 69,816 23/07/2024 Citibank NA (56)
CHF 331,708 usb 374,012 23/07/2024 Barclays (3,915)
CHF 78,965 usb 89,199 23/07/2024 Goldman Sachs (1,095)
CHF 144,823 usb 162,659 23/07/2024 HSBC (1,075)
CNH 2,014,764 usb 278,102 23/07/2024 BNP Paribas (1,649)
CNH 1,902,670 usb 261,567 23/07/2024 Citibank NA (494)
CNH 1,951,875 usb 269,424 23/07/2024 Citibank NA (1,600)
CNH 2,514,613 usb 345,929 23/07/2024 HSBC (890) -
CNH 38,388,489 usb 5,310,246 23/07/2024 HSBC (42,813) (0.03)
CNH 4,936,965 usb 680,571 23/07/2024 Morgan Stanley (3,151) -
Ccop 509,318,538 usb 125,319 23/07/2024 Barclays (2,916)
CzZK 8,476,192 usb 366,114 23/07/2024 Citibank NA (3,247) -
CZK 7,878,352 usb 346,821 23/07/2024 HSBC (9,548) (0.01)
DKK 833,369 usb 121,479 23/07/2024 Barclays (1,563) -
DKK 421,621 usb 60,825 23/07/2024 BNP Paribas (157)
EUR 77,819 AUD 126,712 23/07/2024 BNP Paribas (1,186)
EUR 114,126 AUD 184,019 23/07/2024 HSBC (530)
EUR 463,719 AUD 752,155 23/07/2024 HSBC (5,120)
EUR 1,085 CAD 1,600 23/07/2024 State Street (5)
EUR 567,722 usb 610,598 23/07/2024 BNP Paribas (1,526)
EUR 628,559 usb 678,194 23/07/2024 Citibank NA (3,855)
EUR 755,429 usb 811,624 23/07/2024 HSBC (1,174) -
EUR 12,454,489 usb 13,534,716 23/07/2024 HSBC (173,122) (0.12)
GBP 72,428 CAD 126,862 23/07/2024 Citibank NA (1,190) -
GBP 85,858 usb 109,218 23/07/2024 BNP Paribas (671)
GBP 64,239 usb 81,609 23/07/2024 Citibank NA (394)
GBP 125,585 usb 160,360 23/07/2024 Citibank NA (1,588)
GBP 101,330 usb 128,195 23/07/2024 HSBC (87)
GBP 210,198 usb 266,731 23/07/2024 HSBC (986) -
GBP 1,923,540 usb 2,470,477 23/07/2024 HSBC (38,621) (0.03)
GBP 142,582 usb 180,321 23/07/2024 Morgan Stanley (60) -
IDR 5,895,166,238 usb 363,811 23/07/2024 State Street (3,494)
ILS 301,420 usb 81,238 23/07/2024 HSBC (1,157) -
JPY 462,582,130 AUD 4,333,931 23/07/2024 Morgan Stanley (10,921) (0.01)
JPY 22,710,145 EUR 134,036 23/07/2024 State Street (2,154) -
JPY 985,929,237 usb 6,366,280 23/07/2024 Barclays (217,000) (0.15)
JPY 53,078,698 usb 340,415 23/07/2024 BNP Paribas (9,361) (0.01)
JPY 48,869,417 usb 307,548 23/07/2024 Citibank NA (2,748) -
JPY 27,771,612 usb 178,398 23/07/2024 Citibank NA (5,186) -
JPY 51,636,767 usb 330,868 23/07/2024 Citibank NA (8,808) (0.01)
JPY 44,690,207 usb 279,210 23/07/2024 HSBC (476) -
JPY 62,122,783 usb 390,569 23/07/2024 HSBC (3,106) -
JPY 604,931,744 usb 3,866,667 23/07/2024 Morgan Stanley (93,683) (0.07)
KRW 1,705,032,485 usb 1,249,929 23/07/2024 Morgan Stanley (11,455) (0.01)
KRW 82,940,540 usb 60,400 23/07/2024 State Street (155) -
NzD 464,375 usb 288,638 23/07/2024 HSBC (5,672) (0.01)
NZD 438,525 usb 268,739 23/07/2024 Morgan Stanley (1,525) -
PLN 2,575,773 usb 644,984 23/07/2024 Barclays (4,392)
RON 517,333 usb 112,711 23/07/2024 Barclays (1,346) -
SEK 3,989,214 usb 387,981 23/07/2024 Barclays (10,891) (0.01)
SEK 710,719 usb 67,707 23/07/2024 BNP Paribas (525) -
SEK 4,172,186 usb 396,500 23/07/2024 Citibank NA (2,115)
THB 16,026,116 usb 440,984 23/07/2024 Barclays (3,520)
THB 9,669,586 usb 264,848 23/07/2024 Citibank NA (898) -
usb 560,156 AUD 846,319 23/07/2024 BNP Paribas (5,380) (0.01)
usb 174,929 AUD 262,730 23/07/2024 Citibank NA (635) -
usb 86,659 CAD 119,258 23/07/2024 BNP Paribas (539)
usb 408,897 CAD 562,002 23/07/2024 BNP Paribas (2,023)
usb 175,603 CAD 241,263 23/07/2024 Goldman Sachs (802)
usb 169,615 CAD 232,681 23/07/2024 HSBC (514) -
usb 1,535,220 CAD 2,107,575 23/07/2024 State Street (5,775) (0.01)
usb 1,123,809 EUR 1,048,937 23/07/2024 BNP Paribas (1,526) -
uso 158,863 EUR 148,083 23/07/2024 Morgan Stanley (6)
usb 213,283 HUF 79,529,616 23/07/2024 Goldman Sachs (2,367)
usb 257,297 JPY 41,257,635 23/07/2024 Barclays (29)
uso 544,022 KRW 749,825,460 23/07/2024 Goldman Sachs (625)
usb 59,398 KRW 81,805,740 23/07/2024 Morgan Stanley (23) -
usb 601,186 MXN 11,339,512 23/07/2024 Barclays (16,918) (0.01)
usop 759,746 MXN 14,183,717 23/07/2024 Morgan Stanley (13,393) (0.01)
usb 608,443 MXN 11,339,512 23/07/2024 State Street (9,661) (0.01)
usb 177,152 NZD 290,904 23/07/2024 Citibank NA (110) -
usb 46,618 TRY 1,580,590 23/07/2024 Citibank NA (498)
usb 88,501 TRY 3,664,823 22/01/2025 Goldman Sachs (1,715
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CAD 74,454 usb 54,418 05/07/2024 Citibank NA 3)
CHF 4,659 AUD 7,928 05/07/2024 BNP Paribas (109)
CHF 9,320 CAD 14,424 05/07/2024 BNP Paribas (166)
CHF 28,894 CNH 236,164 05/07/2024 BNP Paribas (191)
CHF 66,915 EUR 70,397 05/07/2024 BNP Paribas (965)
CHF 12,732 GBP 11,310 05/07/2024 BNP Paribas (124)
CHF 2,300 usb 2,583 05/07/2024 Barclays (22)
CHF 3,834 usb 4,316 05/07/2024 Barclays (48)
CHF 144,123 usb 162,184 05/07/2024 BNP Paribas (1,740)
CHF 4,391 usb 4,933 05/07/2024 HSBC (44)
CHF 3,841 usb 4,293 05/07/2024 Morgan Stanley 17)
CHF 1,737,448 usb 1,944,297 07/08/2024 Morgan Stanley (2,090)
CNH 1,347,253 usb 184,661 05/07/2024 Morgan Stanley (75)
CZK 17,461 usb 748 08/07/2024 Barclays (1)
EUR 3,227 CHF 3,194 05/07/2024  State Street (96)
JPY 29,844,369 usb 186,023 05/07/2024 Barclays (409)
usb 27,561 AUD 41,306 07/08/2024 Citibank NA (53)
usb 22,093 AUD 33,377 05/07/2024 HSBC (199)
usob 43,817 CAD 60,030 05/07/2024 Bank of America Merrill Lynch (57)
usb 54,458 CAD 74,454 07/08/2024  Citibank NA -
uso 2,605 CHF 2,372 05/07/2024 Bank of America Merrill Lynch (36)
usb 5,060 CHF 4,576 05/07/2024 Barclays (34)
usob 9,119 CHF 8,159 07/08/2024 Barclays )
usb 3,515 CNH 25,599 07/08/2024 BNP Paribas 1)
usb 978 DKK 6,809 07/08/2024 Morgan Stanley 3)
usb 5,573 EUR 5,191 07/08/2024 BNP Paribas -
usbp 434,185 EUR 405,459 07/08/2024 Morgan Stanley (1,132)
usb 78,545 GBP 62,161 07/08/2024 Morgan Stanley (52)
usb 6,868 IDR 112,840,149 07/08/2024 HSBC 27)
usb 22,578 KRW 31,246,262 07/08/2024 HSBC (138)
usb 4,490 KRW 6,216,077 05/07/2024 State Street (24)
usb 4,860 MXN 89,559 07/08/2024 State Street (10)
usbp 802 NZD 1,317 07/08/2024 Morgan Stanley -
usb 3,446 PLN 13,902 07/08/2024 Morgan Stanley (11)
uso 6,335 SEK 67,269 05/07/2024 Bank of America Merrill Lynch (18)
usb 6,359 SEK 67,269 07/08/2024 RBC (5)
usb 3,432 SGD 4,650 07/08/2024 RBC (5)
usb 4,877 THB 179,365 05/07/2024 Barclays (12)
usb 4,872 THB 179,365 07/08/2024 HSBC (30)
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Schedule of Investments (continued)
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Forward Currency Contracts (continued)

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class EUR Hedged (acc)*
CAD 3,235,232 usb 2,364,631 05/07/2024 Citibank NA (134)
CHF 407,134 usb 453,815 05/07/2024 Morgan Stanley (577)
CNH 462,529 EUR 59,358 05/07/2024 BNP Paribas (255)
CNH 59,985,726 usb 8,221,927 05/07/2024 Morgan Stanley (3,355)
CzZK 17,688 usb 758 08/07/2024 State Street (1) -
EUR 831,890 AUD 1,348,912 05/07/2024 BNP Paribas (9,233) (0.01)
EUR 60,685 AUD 98,781 05/07/2024 Goldman Sachs (928) -
EUR 1,645,990 CAD 2,445,972 05/07/2024 BNP Paribas (23,329) (0.02)
EUR 104,433 CAD 154,512 05/07/2024 Goldman Sachs (985) -
EUR 318,709 CHF 307,583 05/07/2024 BNP Paribas (791) -
EUR 5,716,170 CNH 44,930,685 05/07/2024 BNP Paribas (28,758) (0.02)
EUR 27,984 CNH 219,676 05/07/2024 Morgan Stanley (102) -
EUR 25,086 GBP 21,372 05/07/2024 HSBC (128) -
EUR 185,663 MXN 3,820,789 05/07/2024 BNP Paribas (9,846) (0.01)
EUR 146,955 PLN 637,154 05/07/2024 BNP Paribas (969) -
EUR 146,672 SGD 213,863 05/07/2024 BNP Paribas (610)
EUR 200,925 THB 7,944,884 05/07/2024 BNP Paribas (1,177)
EUR 41,243 usb 44,912 05/07/2024 Bank of America Merrill Lynch (703) -
EUR 12,381,864 usb 13,407,689 05/07/2024 BNP Paribas (135,614) (0.10)
EUR 28,630,041 usb 31,087,730 05/07/2024 BNP Paribas (399,292) (0.28)
EUR 356,178 usb 383,987 05/07/2024  Citibank NA (2,200) -
EUR 1,426,267 usb 1,532,693 05/07/2024 Goldman Sachs (3,883) (0.01)
GBP 24,422 EUR 28,926 05/07/2024 BNP Paribas (133) -
JPY 11,465,679 EUR 68,123 05/07/2024 BNP Paribas (1,711) -
JPY 1,320,937,894 usb 8,233,556 05/07/2024 Barclays (18,092) (0.01)
usb 1,194,293 AUD 1,789,908 07/08/2024 Citibank NA (2,289) -
usb 226,523 AUD 342,216 05/07/2024 HSBC (2,042)
usb 463,314 CAD 634,749 05/07/2024 Bank of America Merrill Lynch (598)
usb 2,366,351 CAD 3,235,232 07/08/2024 Citibank NA )
uso 73,534 CHF 66,495 05/07/2024 Bank of America Merrill Lynch (491)
usb 168,109 DKK 1,170,525 07/08/2024 Morgan Stanley (475)
usb 148,853 EUR 139,096 07/08/2024 HSBC (486) -
usb 65,957,584 EUR 61,689,590 05/07/2024 Morgan Stanley (167,264) (0.12)
usb 189,699 EUR 177,157 07/08/2024 State Street (504) -
usb 3,410,966 GBP 2,699,475 07/08/2024 Morgan Stanley (2,250)
usb 366,387 IDR 6,019,738,453 07/08/2024 HSBC (1,415) -
usb 982,188 KRW 1,359,269,504 07/08/2024 HSBC (5,988) (0.01)
usb 247,849 MXN 4,567,420 07/08/2024 State Street (512) -
uso 23,243 NZD 38,162 07/08/2024 Morgan Stanley (10)
usb 188,917 PLN 762,150 07/08/2024 Morgan Stanley (595)
usp 52,714 SEK 559,750 05/07/2024 Bank of America Merrill Lynch (150)
usb 318,266 SEK 3,366,960 07/08/2024 RBC (256)
usb 186,847 SGD 253,174 07/08/2024 RBC (295)
usb 41,846 THB 1,539,070 05/07/2024 Barclays (103)
usb 257,607 THB 9,483,954 07/08/2024 HSBC (1,604)
Class GBP Hedged (acc)*
CAD 645,646 usb 471,903 05/07/2024  Citibank NA 27)
CHF 82,969 usb 92,482 05/07/2024 Morgan Stanley (118)
CNH 11,626,357 usb 1,593,563 05/07/2024 Morgan Stanley (650)
CzZK 478,488 usb 20,500 08/07/2024 Barclays 23)
GBP 66,848 CNH 616,005 07/08/2024 HSBC (98)
GBP 35,202 EUR 41,616 07/08/2024 Goldman Sachs (171)
GBP 148,969 EUR 175,831 07/08/2024 HSBC (423)
GBP 40,827 usb 52,018 05/07/2024 Barclays (407)
GBP 21,834 usb 27,607 07/08/2024 BNP Paribas - -
GBP 12,523,890 usb 15,927,216 05/07/2024  Citibank NA (95,493) (0.07)
GBP 21,365 usb 27,103 05/07/2024 Goldman Sachs (95) -
GBP 78,128 usb 99,026 07/08/2024 Goldman Sachs (241)
GBP 34,956 usb 44,661 05/07/2024 HSBC (472)
GBP 316,630 usb 401,829 07/08/2024 HSBC (1,482)
GBP 30,522 usb 39,011 05/07/2024 Morgan Stanley (427)
JPY 256,111,793 usb 1,596,374 05/07/2024 Barclays (3,508)
usb 241,756 AUD 362,324 07/08/2024 Citibank NA (463)
usb 239,833 AUD 362,324 05/07/2024 HSBC (2,161)
usop 471,268 CAD 645,646 05/07/2024 Bank of America Merrill Lynch (608)
usb 472,246 CAD 645,646 07/08/2024 Citibank NA -
uso 91,751 CHF 82,969 05/07/2024 Bank of America Merrill Lynch (613)
uso 27,057 DKK 188,397 07/08/2024 Morgan Stanley (76) -
usb 3,756,936 EUR 3,508,373 07/08/2024 Morgan Stanley (9,798) (0.01)
usb 38,933 GBP 30,801 07/08/2024 HSBC (12) -
usb 15,988,135 GBP 12,655,575 05/07/2024 Morgan Stanley (10,054) (0.01)
usb 57,141 IDR 938,819,545 07/08/2024 HSBC (221) -
usb 196,772 KRW 272,316,955 07/08/2024 HSBC (1,200)
usb 52,187 MXN 961,722 07/08/2024 State Street (108)
usb 14,462 NzD 23,745 07/08/2024 Morgan Stanley (6)
usb 28,447 PLN 114,763 07/08/2024 Morgan Stanley (90)
usop 59,369 SEK 630,419 05/07/2024 Bank of America Merrill Lynch (168)
usb 59,591 SEK 630,419 07/08/2024 RBC (48)
usb 27,570 SGD 37,357 07/08/2024 RBC (44)
usb 52,494 THB 1,930,669 05/07/2024 Barclays (129)
usb 52,442 THB 1,930,669 07/08/2024 HSBC (327)
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Schedule of Investments (continued)
As at 30 June 2024
Forward Currency Contracts (continued)

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class USD Hedged (acc)*
CAD 42,933 usb 31,380 05/07/2024 Citibank NA )
CAD 16,143 usp 11,826 07/08/2024 Goldman Sachs (19)
CHF 4,266 usb 4,784 05/07/2024  Citibank NA (35
CHF 2,046 usb 2,299 07/08/2024 Goldman Sachs (12)
CHF 5,655 usb 6,304 05/07/2024 Morgan Stanley (8)
CNH 187,051 usb 25,754 05/07/2024 BNP Paribas (126)
CNH 706,151 usb 97,498 05/07/2024  Citibank NA (749)
CNH 296,601 usb 40,812 07/08/2024 Goldman Sachs (68)
CNH 776,832 usb 106,476 05/07/2024 Morgan Stanley (43)
CZK 17,526 usb 751 08/07/2024 Barclays 1)
DKK 17,487 usb 2,552 05/07/2024  Citibank NA (38)
EUR 1,903 usb 2,048 05/07/2024 Barclays )
EUR 218,193 usb 237,402 05/07/2024 Citibank NA (3,521)
EUR 4,595 usb 4,976 05/07/2024 HSBC (50)
GBP 8,251 usb 10,453 05/07/2024 BNP Paribas (22)
GBP 33,710 usb 43,015 05/07/2024  Citibank NA (402)
GBP 13,699 usp 17,364 07/08/2024 Goldman Sachs (42)
IDR 85,393,802 usb 5,226 05/07/2024 Morgan Stanley )
JPY 17,187,769 usb 107,133 05/07/2024 Barclays (235)
JPY 4,000,190 usb 25,485 05/07/2024 BNP Paribas (606)
JPY 16,279,417 usb 104,594 05/07/2024  Citibank NA (3,345)
JPY 6,437,506 usb 40,563 07/08/2024 Goldman Sachs (316)
KRW 12,740,222 usb 9,289 05/07/2024  State Street (37)
PLN 9,167 usb 2,317 05/07/2024 Citibank NA (37)
SEK 65,849 usb 6,322 05/07/2024  Citibank NA (103)
SGD 3,489 usb 2,590 05/07/2024  Citibank NA (14)
usb 15,892 AUD 23,817 07/08/2024 Citibank NA (30)
usb 27,909 AUD 42,163 05/07/2024 HSBC (252)
usb 10,241 AUD 15,363 07/08/2024 HSBC (30)
usb 14,922 AUD 22,388 07/08/2024 HSBC (44)
usob 61,131 CAD 83,750 05/07/2024 Bank of America Merrill Lynch (79)
usp 5,692 CAD 7,789 05/07/2024 Barclays (1)
usb 31,403 CAD 42,933 07/08/2024 Citibank NA -
usb 29,274 CAD 40,039 07/08/2024 HSBC (12)
uso 10,972 CHF 9,921 05/07/2024 Bank of America Merrill Lynch (73)
usb 102,579 CNH 747,027 07/08/2024 HSBC (40)
usb 2,353 DKK 16,382 07/08/2024 Morgan Stanley (7)
usb 238,816 EUR 222,557 07/08/2024 HSBC (131
uso 250,353 EUR 233,790 07/08/2024 Morgan Stanley (653)
usb 45,289 GBP 35,843 07/08/2024 Morgan Stanley (30)
usb 5,558 IDR 91,077,550 07/08/2024 HSBC (7)
usb 5,113 IDR 84,012,597 07/08/2024 HSBC (20)
usb 13,019 KRW 18,016,733 07/08/2024 HSBC (79)
usb 8,559 KRW 11,852,526 07/08/2024 Morgan Stanley (57)
uso 12,461 KRW 17,236,326 07/08/2024 Morgan Stanley (70)
usb 4911 MXN 90,499 07/08/2024 State Street (10)
uso 788 NZD 1,294 07/08/2024 Morgan Stanley -
uso 2,637 PLN 10,639 07/08/2024 Morgan Stanley (8)
usb 10,679 SEK 113,396 05/07/2024 Bank of America Merrill Lynch (30)
usb 4,970 SEK 52,604 07/08/2024 HSBC (7)
usb 4,494 SEK 47,547 07/08/2024 RBC (4)
usb 2,592 SGD 3,511 07/08/2024 RBC (4)
usb 4,684 THB 172,280 05/07/2024 Barclays (12)
usb 4,680 THB 172,280 07/08/2024 HSBC (29)
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.79)%) (1,796,299) (1.24)

*Contracts entered into for share class currency hedging purpose.

140




JPMorgan ETFs (Ireland) ICAV - Active Global Aggregate Bond UCITS ETF
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As at 30 June 2024

Financial Futures Contracts

Underlying Fair % of

No. of Exposure Value Net
Security Description Contracts Currency USD Counterparty usp Assets
Australia (31 December 2023: 0.08%)
Australia 10-Year Bond, 16/09/2024 55 AUD 4,170,068 Citibank NA 1,519
Australia total 1,519 -
Germany (31 December 2023: 0.06%)
Euro-Bobl, 06/09/2024 3 EUR 372,572 Citibank NA 1,811
Germany total 1,811 -
United States (31 December 2023: 0.11%)
US 5-Year Note, 30/09/2024 8 usb 850,469 Citibank NA 2,156 -
US Long Bond, 19/09/2024 5 usb 584,805 Citibank NA 6,758 0.01
UsS Ultra Bond, 19/09/2024 (3) usb (380,016) Citibank NA 3,985 -
United States total 12,899 0.11
Total unrealised gain on Financial Futures Contracts (31 December 2023: 0.35%) 16,229 0.35
Canada (31 December 2023: (0.00)%)
Canada 10-Year Bond, 18/09/2024 (5) CAD (435,334) Citibank NA (3,405)
Canada total (3,405) -
Germany (31 December 2023: (0.24)%)
Euro-Bund, 06/09/2024 (54) EUR (7,612,962) Citibank NA (4,480) -
Euro-Buxl 30-Year Bond, 06/09/2024 11 EUR 1,552,559 Citibank NA (17,126) (0.01)
Long-Term Euro-BTP, 06/09/2024 21 EUR 2,631,939 Citibank NA (37,136) (0.03)
Short-Term Euro-BTP, 06/09/2024 54 EUR 6,080,070 Citibank NA (2,669) -
Germany total (61,411) (0.04)
United Kingdom (31 December 2023: (0.00)%)
Long Gilt, 26/09/2024 28 GBP 3,489,181 Citibank NA (35,711) (0.03)
United Kingdom total (35,711) (0.03)
United States (31 December 2023: (0.14)%)
US 10-Year Note, 19/09/2024 (26) usb (2,825,891) Citibank NA (33,703) (0.03)
US 10-Year Ultra Note, 19/09/2024 24 usb 2,739,469 Citibank NA (14,719) (0.01)
US 2-Year Note, 30/09/2024 60 usb 12,256,875 Citibank NA (3,750) -
United States total (52,172) (0.04)
Total unrealised loss on Financial Futures Contracts (31 December 2023: (0.38)%) (152,699) (0.38)
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As at 30 June 2024
Fair % of
Value Net
usD Assets
Total financial assets at fair value through profit or loss 133,551,824 92.63
Total financial liabilities at fair value through profit or loss (1,948,998) (1.35)
Cash and margin cash 2,257,545 1.57
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 2.08%)
JPMorgan Liquidity Funds - USD Liquidity LVNAV Fund - Class X (dist.) (1) usb 4,714,332 4,714,332 3.27
Total Cash equivalents 4,714,332 3.27
Other assets and liabilities 5,600,977 3.88
Net asset value attributable to holders of redeemable participating shares 144,175,680 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 56.27
Transferable securities and money market instruments dealt in on another regulated market 30.65
Transferable securities and money market instruments other than those admitted to an official stock exchange listing or dealt in on another regulated market 2.65
Collective investment schemes 3.19
Financial derivative instruments dealt in on a regulated market 0.01
OTC financial derivative instruments 0.66
Other assets 6.57
Total Assets 100.00

(1) A related party to the Fund.
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Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usbp Assets  Investments Currency Value usb Assets
Equities Truist Financial Corp. usb 1,648 64,025 0.74
Ireland Uber Technologies, Inc. usop 1,078 78,349 0.90
Trane Technologies plc usp 326 107,231 124  UnitedHealth Group, Inc. usb 369 187,917 2.17
Ventas, Inc., REIT usb 1,023 52,439 0.60
Ireland total 107,231 124 Vertex Pharmaceuticals, Inc. usb 139 65,152 0.75
Wells Fargo & Co. usb 1,761 104,586 1.21
Netherlands Yum! Brands, Inc. usb 680 90,073 1.04
NXP Semiconductors NV usb 269 72,385 0.83
United States total
Netherlands total 72,385 0.83 8,235,045 94.96
Taiwan Total investments in Equities 8,513,385 98.17
Taiwan Semiconductor Manufacturing Co.
Ltd. ADR usb 568 98,724 1.14
Taiwan total 98,724 114
United States
AbbVie, Inc. usb 850 145,792 1.68
Alphabet, Inc. ‘C’ usb 1,525 279,715 3.23
Amazon.com, Inc. usb 2,174 420,126 4.84
AMETEK, Inc. usb 328 54,681 0.63
Aon plc ‘A’ usb 323 94,826 1.09
Apple, Inc. usb 2,984 628,490 7.25
Baker Hughes Co. ‘A’ usb 1,658 58,312 0.67
Bank of America Corp. usop 2,012 80,017 0.92
Biogen, Inc. usb 167 38,714 0.45
BioMarin Pharmaceutical, Inc. usb 274 22,558 0.26
Block, Inc. ‘A’ usb 592 38,178 0.44
Boston Scientific Corp. usop 1,109 85,404 0.98
Bristol-Myers Squibb Co. usb 1,147 47,635 0.55
Burlington Stores, Inc. uso 343 82,320 0.95
Carrier Global Corp. usp 926 58,412 0.67
Charles Schwab Corp. (The) usop 1,466 108,030 1.25
Charter Communications, Inc. ‘A’ usb 168 50,225 0.58
Chipotle Mexican Grill, Inc. ‘A’ usop 700 43,855 0.51
Church & Dwight Co., Inc. usb 418 43,338 0.50
Coca-Cola Co. (The) usb 1,291 82,172 0.95
Cognizant Technology Solutions Corp. ‘A’ usb 624 42,432 0.49
ConocoPhillips usb 630 72,059 0.83
Corpay, Inc. usb 223 59,409 0.68
CSX Corp. usb 2,694 90,114 1.04
Danaher Corp. usb 384 95,942 111
Deere & Co. usb 153 57,165 0.66
Digital Realty Trust, Inc., REIT usop 361 54,890 0.63
Dominion Energy, Inc. usb 1,080 52,920 0.61
Dow, Inc. usb 599 31,777 0.37
Eli Lilly & Co. usb 92 83,295 0.96
EOG Resources, Inc. usb 470 59,159 0.68
Exxon Mobil Corp. usb 1,318 151,728 1.75
Fidelity National Information Services, Inc. usb 757 57,048 0.66
Fifth Third Bancorp usop 1,497 54,626 0.63
Goldman Sachs Group, Inc. (The) uso 147 66,491 0.77
Hilton Worldwide Holdings, Inc. usb 352 76,806 0.89
Honeywell International, Inc. usb 582 124,280 1.43
Howmet Aerospace, Inc. usb 978 75,922 0.88
Ingersoll Rand, Inc. usb 943 85,662 0.99
Intuit, Inc. usb 117 76,894 0.89
Liberty Media Corp.-Liberty Siriusxm usb 816 18,083 0.21
Liberty Media Corp.-Liberty SiriusXM ‘A’ usb 400 8,860 0.10
Linde plc usop 212 93,028 1.07
Lowe’s Cos., Inc. usb 528 116,403 1.34
Mastercard, Inc. ‘A’ usb 505 222,786 2.57
McDonald’s Corp. usb 277 70,591 0.81
Meta Platforms, Inc. ‘A’ usb 538 271,270 3.13
MetLife, Inc. usb 794 55,731 0.64
Microchip Technology, Inc. usop 588 53,802 0.62
Micron Technology, Inc. usop 639 84,048 0.97
Microsoft Corp. usop 1,649 737,021 8.50
Mondelez International, Inc. ‘A’ usb 904 59,158 0.68
Monster Beverage Corp. usb 1,363 68,082 0.79
NextEra Energy, Inc. usb 1,231 87,167 1.01
NVIDIA Corp. usb 4,900 605,346 6.98
O'Reilly Automotive, Inc. usb 61 64,420 0.74
Otis Worldwide Corp. usb 494 47,552 0.55
PG&E Corp. usb 2,453 42,829 0.49
Prologis, Inc., REIT usb 549 61,658 0.71
Regeneron Pharmaceuticals, Inc. usb 73 76,725 0.88
Salesforce, Inc. usp 288 74,045 0.85
Sarepta Therapeutics, Inc. uso 204 32,232 0.37
Seagate Technology Holdings plc usb 642 66,299 0.76
ServiceNow, Inc. usp 95 74,734 0.86
Southern Co. (The) usb 961 74,545 0.86
Stryker Corp. uso 296 100,714 116
Tesla, Inc. usb 284 56,198 0.65
Texas Instruments, Inc. usb 743 144,536 1.67
Thermo Fisher Scientific, Inc. usb 127 70,231 0.81
T-Mobile US, Inc. usb 338 59,549 0.69
Travelers Cos., Inc. (The) usb 312 63,442 0.73
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Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usb Assets
Class EUR Hedged (acc)*
EUR 2,455,993 usb 2,629,011 02/08/2024 RBC 7,171 0.08
usb 19,857 EUR 18,275 02/07/2024 Bank of America Merrill Lynch 270 -
uso 79 EUR 73 02/07/2024 Bank of America Merrill Lynch 1 -
usb 165,010 EUR 151,517 02/07/2024 Barclays 2,622 0.03
usb 55,663 EUR 51,806 02/07/2024 Barclays 140 -
uso 242 EUR 225 02/07/2024 Barclays 1
usb 15,519 EUR 14,330 02/07/2024 BNP Paribas 161
usb 55,938 EUR 52,118 02/07/2024  Citibank NA 81 -
uso 26,970 EUR 24,820 02/07/2024 Morgan Stanley 369 0.01
usb 182 EUR 169 02/07/2024 Morgan Stanley 1 -
Total unrealised gain on Forward Currency Contracts 10,817 0.12
Class EUR Hedged (acc)*
EUR 38,498 usb 41,946 02/07/2024 Bank of America Merrill Lynch (685) (0.01)
EUR 22,635 usb 24,426 02/07/2024 Barclays (167) -
EUR 22,044 usb 23,920 02/07/2024 BNP Paribas (295) -
EUR 2,584,138 usb 2,798,445 02/07/2024 BNP Paribas (28,893) (0.33)
EUR 57,896 usb 62,141 02/07/2024  Citibank NA (90) -
EUR 17,762 uso 19,363 02/07/2024 Morgan Stanley (327) (0.01)
EUR 12,604 usb 13,521 02/07/2024  State Street (13) -
EUR 13,748 usb 14,787 02/07/2024  State Street (53) -
usb 2,625,182 EUR 2,455,993 02/07/2024 RBC (7,030) (0.08)
Total unrealised loss on Forward Currency Contracts (37,553) (0.43)
*Contracts entered into for share class currency hedging purpose.
Fair % of
Value Net
usb Assets
Total financial assets at fair value through profit or loss 8,524,202 98.29
Total financial liabilities at fair value through profit or loss (37,553) (0.43)
Cash 192,495 2.22
Other assets and liabilities (6,778) (0.08)
Net asset value attributable to holders of redeemable participating shares 8,672,366 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 97.64
OTC financial derivative instruments 0.12
Other assets 2.24
Total Assets 100.00
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Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usbp Assets  Investments Currency Value usb Assets
Equities McKesson Corp. usop 233 136,081 0.90
Canada Meta Platforms, Inc. ‘A’ usb 1,672 843,056 5.59
Shopify, Inc. ‘A’ uso 792 52,312 0.35 Mettler-Toledo International, Inc. usp 14 19,566 0.13
Microsoft Corp. usop 3,272 1,462,420 9.70
Canada total 52,312 035 MongoDB, Inc. ‘A’ usb 143 35,744 0.24
Monster Beverage Corp. usb 189 9,441 0.06
Ireland ) Moody’s Corp. usb 177 74,505 0.49
Trane Technologies plc usp 612 201,305 133 Morgan Stanley usp 603 58,606 0.39
Natera, Inc. usb 580 62,808 0.42
Irefand total 201,305 133 Netflix, Inc. usD 495 334,066 2.22
Netherlands NVIDIA Corp. usD 11,700 1,445,418 9.59
ASML Holding NV uso 27 27,614 0.18  Oracle Corp. usb 1,430 201,916 1.34
Palo Alto Networks, Inc. usb 398 134,926 0.90
Netherlands total 27,614 0.18  Pool Corp. usp 61 18,747 0.12
Progressive Corp. (The) usop 358 74,360 0.49
Sweden Quanta Services, Inc. usD 496 126,029 0.84
Spotify Technology SA usp 207 64,955 043 Regeneron Pharmaceuticals, Inc. usD 276 290,084 1.92
Royalty Pharma plc ‘A’ usb 942 24,841 0.16
Sweden total 64,955 043 saia, Inc. usb 109 51,698 0.34
Switzerland Salesforce, Inc. usb 79 20,311 0.13
Garmin Ltd. usp 323 52,623 0.35  ServiceNow, Inc. usb 103 81,027 0.54
Snowflake, Inc. ‘A’ usb 250 33,772 0.22
Switzerland total 52,623 0.35 Starbucks Corp. usb 312 24,289 0.16
. Synopsys, Inc. usb 267 158,881 1.05
;ngvgg semiconductor Manufacturing Co Take-Two Interactive Software, Inc. usp 332 51,623 0.34
: Teradyne, Inc. usp 427 63,320 0.42
Ltd. ADR usp 719 124,969 083 1eqia, Inc. usb 980 193,922 1.29
i Thermo Fisher Scientific, Inc. usb 143 79,079 0.52
Taiwan total 124,969 083 1)x Cos., Inc. (The) UsD 914 100,631 0.67
United Kingdom Trade Desk, Inc. (The) ‘A usb 1,110 108,414 0.72
TechnipFMC plc usD 3,083 80,620 0.53  Uber Technologies, Inc. usD 2,920 212,226 1.41
UnitedHealth Group, Inc. usb 87 44,306 0.29
United Kingdom total 80,620 0.53  Vertiv Holdings Co. ‘A’ usb 896 77,567 0.51
United States WW Grainger, Inc. usb 49 44,210 0.29
Adobe, Inc. usb 21 11,666 0.08 i /
Advanced Micro Devices, Inc. usb 1,341 217,524 1.44 united states tota 14,070,204 93.32
Air Lease Corp. ‘A usb 509 24,193 0.16  Uruguay
Airbnb, Inc. ‘A’ usb 142 21,531 0.14  MercadolLibre, Inc. usb 42 69,023 0.46
Alnylam Pharmaceuticals, Inc. usb 153 37,179 0.25
Alphabet, Inc. ‘C’ usp 3,952 724,876 4.81 Uruguay total 69,023 0.46
Amazon.com, Inc. usp 5,216 1,007,992 6.69 ) o
AMETEK, Inc. usb 382 63,683 0.42  Total investments in Equities 14,743,625 97.78
Amphenol Corp. ‘A’ usb 1,047 70,536 0.47
Apple, Inc. usop 3,768 793,616 5.26
Arista Networks, Inc. usb 424 148,604 0.99
AutoZone, Inc. usb 19 56,318 0.37
Blackstone, Inc. ‘A’ usb 902 111,668 0.74
Block, Inc. ‘A’ usb 214 13,801 0.09
Booking Holdings, Inc. usb 40 158,460 1.05
Booz Allen Hamilton Holding Corp. ‘A’ usop 369 56,789 0.38
Broadcom, Inc. usb 295 473,631 3.14
Celsius Holdings, Inc. usb 950 54,235 0.36
Cheniere Energy, Inc. usb 65 11,364 0.08
Chipotle Mexican Grill, Inc. ‘A’ usb 1,424 89,214 0.59
Confluent, Inc. ‘A’ usp 1,262 37,267 0.25
ConocoPhillips usb 292 33,399 0.22
Constellation Brands, Inc. ‘A’ usb 201 51,713 0.34
Cooper Cos., Inc. (The) usb 528 46,094 0.31
Copart, Inc. usop 1,130 61,201 0.41
Crowdstrike Holdings, Inc. ‘A’ usb 196 75,105 0.50
Deere & Co. usb 41 15,319 0.10
Domino’s Pizza, Inc. usb 70 36,143 0.24
DoorDash, Inc. ‘A’ usb 971 105,625 0.70
DR Horton, Inc. usb 586 82,585 0.55
Eaton Corp. plc usb 411 128,869 0.85
Edwards Lifesciences Corp. usb 264 24,386 0.16
elf Beauty, Inc. usop 277 58,369 0.39
Eli Lilly & Co. usb 736 666,360 4.42
Entegris, Inc. usb 488 66,075 0.44
EOG Resources, Inc. usb 398 50,096 0.33
Exact Sciences Corp. usop 647 27,336 0.18
Fair Isaac Corp. usb 28 41,682 0.28
Freeport-McMoRan, Inc. usb 598 29,063 0.19
Hilton Worldwide Holdings, Inc. usb 204 44,513 0.30
Hubbell, Inc. ‘B’ usb 120 43,858 0.29
HubSpot, Inc. usb 166 97,905 0.65
Ingersoll Rand, Inc. usb 747 67,857 0.45
Interactive Brokers Group, Inc. ‘A’ usop 502 61,545 0.41
Intuit, Inc. usb 296 194,534 1.29
Intuitive Surgical, Inc. usb 414 184,168 1.22
ITT, Inc. usb 406 52,447 0.35
Jabil, Inc. usb 172 18,712 0.12
KKR & Co., Inc. usb 1,142 120,184 0.80
Lam Research Corp. usb 195 207,646 1.38
Lowe’s Cos., Inc. usb 320 70,547 0.47
Marriott International, Inc. ‘A’ usb 312 75,432 0.50
Mastercard, Inc. ‘A’ usb 792 349,399 2.32
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JPMorgan ETFs (Ireland) ICAV - Active US Growth UCITS ETF
Schedule of Investments (continued)

As at 30 June 2024

Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class EUR Hedged (acc)*
EUR 13,105 usb 14,007 02/07/2024 BNP Paribas 39 -
EUR 2,354,211 usb 2,520,058 02/08/2024 RBC 6,874 0.05
EUR 29,241 usb 31,326 02/08/2024 RBC 59 -
usob 46,082 EUR 42,411 02/07/2024 Bank of America Merrill Lynch 628 -
usb 56,550 EUR 51,982 02/07/2024 Barclays 838 0.01
usb 14,238 EUR 13,263 02/08/2024 BNP Paribas 1 -
usb 1,266 EUR 1,163 02/07/2024  State Street 19
Total unrealised gain on Forward Currency Contracts 8,458 0.06
Class EUR Hedged (acc)*
EUR 58,377 usb 63,604 02/07/2024 Bank of America Merrill Lynch (1,039) (0.01)
EUR 39,419 usb 42,539 02/07/2024 Barclays (291) -
EUR 77,936 usb 84,877 02/07/2024 Barclays (1,349) (0.01)
EUR 2,248,664 usb 2,435,149 02/07/2024 BNP Paribas (25,142) (0.17)
EUR 16,877 usb 18,398 02/07/2024 Morgan Stanley (310) -
EUR 985 usb 1,067 02/07/2024 Standard Chartered (11)
EUR 26,907 usb 28,864 02/07/2024  State Street 27)
EUR 22,257 usb 23,940 02/07/2024  State Street (85)
usop 512 EUR 478 02/08/2024 Barclays 1)
usb 58,479 EUR 54,681 02/07/2024 BNP Paribas (126)
usb 90,565 EUR 84,406 02/08/2024  Citibank NA (34)
usb 23,986 EUR 22,358 02/08/2024 Goldman Sachs (12) -
usb 2,516,388 EUR 2,354,211 02/07/2024 RBC (6,739) (0.04)
usb 85 EUR 79 02/07/2024  State Street - -
Total unrealised loss on Forward Currency Contracts (35,166) (0.23)
*Contracts entered into for share class currency hedging purpose.
Fair % of
Value Net
usbp Assets
Total financial assets at fair value through profit or loss 14,752,083 97.84
Total financial liabilities at fair value through profit or loss (35,166) (0.23)
Cash 8,707 0.06
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes
JPMorgan Liquidity Funds - USD Liquidity LVNAV Fund - Class X (dist.) (1) usp 361,512 361,512 2.40
Total Cash equivalents 361,512 2.40
Other assets and liabilities (9,271) (0.07)
Net asset value attributable to holders of redeemable participating shares 15,077,865 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 97.49
Collective investment schemes 2.39
OTC financial derivative instruments 0.06
Other assets 0.06
Total Assets 100.00

(1) A related party to the Fund.
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JPMorgan ETFs (Ireland) ICAV - Active US Value UCITS ETF

Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usp Assets  Investments Currency Value usp Assets
Equities Dover Corp. usb 562 101,413 0.82
Bermuda Eaton Corp. plc usop 322 100,963 0.82
viking Holdings Ltd. usD 21 713 0.01 Elitilly&Co. usD 44 39,837 0.32
Emerson Electric Co. usb 1,060 116,770 0.95
Bermuda total 713 0.01 Entergy Corp. usp 184 19,688 016
EOG Resources, Inc. usb 738 92,892 0.75
Ireland ) Equinix, Inc., REIT usb 109 82,469 0.67
AerCap Holdings NV usb 546 50,887 0.41  Equity LifeStyle Properties, Inc., REIT usp 1,068 69,559 0.56
Medtronic plc usb 1,098 86,424 0.70  Equity Residential, REIT usp 825 57,206 0.46
Trane Technologies plc usb 149 49,010 0.40  Exxon Mobil Corp. usp 3,080 354,570 2.87
FedEx Corp. usb 270 80,957 0.66
Ireland total 186,321 L51  Fidelity National Information Services, Inc. usD 900 67,824 0.55
Netherlands Fifth Third Bancorp uso 2,206 80,497 0.65
NXP Semiconductors NV Usp 434 116,785 0.94  First Citizens BancShares, Inc. ‘A’ usb 10 16,836 0.14
First Solar, Inc. usb 62 13,979 0.11
Netherlands total 116,785 0.94 Fiserv, Inc. usb 965 143,824 116
Freeport-McMoRan, Inc. usb 1,539 74,795 0.61
Switzerland GE Vernova, Inc. uso 240 41,162 0.33
Chubb Ltd. usb 275 70,147 057 Goldman Sachs Group, Inc. (The) usb 102 46,137 0.37
Switzerland total Graphic Packaging Holding Co. usp 1,739 45,579 0.37

witzeriandtota 70,147 0.57 " Hartford Financial Services Group, Inc.

Taiwan (The) uso 661 66,457 0.54
Taiwan Semiconductor Manufacturing Co. Hershey Co. (The) ) usb 149 27,391 0.22
Ltd. ADR usb 646 112,281 0.91 Hewlett Packard Enterprise Co. usb 1,079 22,842 0.18
Home Depot, Inc. (The) usp 199 68,504 0.55
Taiwan total 112,281 0.91 Host Hotels & Resorts, Inc., REIT usb 1,662 29,883 0.24
. . Humana, Inc. usb 113 42,222 0.34
United Kingdom Intercontinental Exchange, Inc. usp 95 13,005 0.11
Capri Holdings Ltd. usb 503 16,639 013 |nternational Business Machines Corp. usD 200 34,590 0.28
nvent Electric pic usp 241 18,463 015 Johnson & Johnson UsD 793 115,905 0.94
; ; Kontoor Brands, Inc. usb 453 29,966 0.24
United Kingdom total 35,102 028 | amb Weston Holdings, Inc. UsD 1,603 134,780 1.09
United States Live Nation Entertainment, Inc. usp 160 14,998 0.12
AbbVie, Inc. usD 1,387 237,898 1.93  Lowe’s Cos., Inc. usb 371 81,791 0.66
Advanced Micro Devices, Inc. usb 340 55,151 0.45  M&T Bank Corp. usb 408 61,755 0.50
AES Corp. (The) usp 333 14,636 0.12  Marathon Petroleum Corp. usb 205 35,563 0.29
Air Products & Chemicals, Inc. usp 389 100,381 0.81  Marsh & McLennan Cos., Inc. usb 183 38,562 0.31
Alcoa Corp. uso 557 22,157 0.18  Masco Corp. usb 496 33,068 0.27
Alphabet, Inc. ‘C’ uso 331 60,712 0.49  McDonald’s Corp. usb 570 145,259 118
Amazon.com, Inc. usb 70 13,528 0.1 Merck&Co., Inc. usb 246 30,455 0.25
American Express Co. usb 390 90,305 0.73  Meta Platforms, Inc. ‘A’ usb 139 70,087 0.57
American Tower Corp., REIT usp 182 35,377 0.29 MetlLife, Inc. usb 1,585 111,251 0.90
Analog Devices, Inc. usop 539 123,032 1.00  MGIC Investment Corp. usb 927 19,977 0.16
Aon plc ‘A’ usb 65 19,083 0.5  Microchip Technology, Inc. usb 438 40,077 0.32
Archer-Daniels-Midland Co. uso 536 32,401 0.26  Microsoft Corp. usb 238 106,374 0.86
Ares Management Corp. ‘A’ usp 333 44,382 036  Mohawk Industries, Inc. usop 300 34,077 0.28
AutoZone, Inc. usp 34 100,779 0.82 Mondelez International, Inc. ‘A’ usb 1,609 105,293 0.85
AvalonBay Communities, Inc., REIT usb 103 21,310 0.7 Morgan Stanley usb 1,224 118,961 0.96
Axalta Coating Systems Ltd. usb 3,087 105,483 0.85  Neurocrine Biosciences, Inc. usb 147 20,238 0.16
Baker Hughes Co. ‘A’ usp 1,005 35,346 0.29  NextEra Energy, Inc. usb 2,127 150,613 1.22
Ball Corp. uso 420 25,208 020 NEXTracker, Inc. ‘A’ usb 376 17,627 0.14
Bank of America Corp. usb 7,731 307,462 249  NIKE, Inc. ‘B’ usb 480 36,178 0.29
Baxter International, Inc. usb 532 17,795 0.14  Nisource, Inc. usD 1,131 32,584 0.26
Becton Dickinson & Co. usb 179 41,834 0.34  Northern Trust Corp. usp 545 45,769 0.37
Berkshire Hathaway, Inc. ‘B’ usp 828 336,830 2,73 Oracle Corp. usD 116 16,379 0.13
Biogen, Inc. usD 170 39,409 0.32  OReilly Automotive, Inc. usp 44 46,467 0.38
BioMarin Pharmaceutical, Inc. usb 363 29,886 0.24  Parker-Hannifin Corp. usb 119 60,191 0.49
BJ's Wholesale Club Holdings, Inc. usp 820 72,029 0.58  PepsiCo, Inc. usb 262 43,212 0.35
BlackRock, Inc. ‘A’ usp 102 80,307 0.65 Performance Food Group Co. usb 1,104 72,985 0.59
Blackstone, Inc. ‘A’ usb 225 27,855 0.23  Pfizer, Inc. usb 959 26,833 0.22
Block, Inc. ‘A’ usD 767 49,464 0.40  PNCFinancial Services Group, Inc. (The) usD 433 67,323 0.54
Booking Holdings, Inc. usp 8 31,692 0.26  Procter & Gamble Co. (The) usp 492 81,141 0.66
Boston Scientific Corp. usop 388 68,385 0.55  Public Service Enterprise Group, Inc. usb 879 64,782 0.52
Bristol-Myers Squibb Co. usD 4,548 188,878 1.53  Regal Rexnord Corp. usp 183 24,745 0.20
Capital One Financial Corp. usb 160 22,152 0.18  Regeneron Pharmaceuticals, Inc. usb 110 115,613 0.94
Cardinal Health, Inc. usb 1,219 119,852 0.97  Republic Services, Inc. ‘A’ usb 195 37,896 0.31
Carnival Corp. usop 3,636 68,066 0.55  Royal Caribbean Cruises Ltd. usb 208 33,161 0.27
Carrier Global Corp. usb 3,377 213,021 1.72  SBA Communications Corp., REIT ‘A’ usb 490 96,187 0.78
Charles Schwab Corp. (The) usb 2,276 167,718 136  Seagate Technology Holdings plc uso 909 93,872 0.76
Charter Communications, Inc. ‘A’ usb 118 35,277 0.29  Silgan Holdings, Inc. usb 723 30,605 0.25
Chemours Co. (The) usp 3,053 68,906 0.56  Sirius XM Holdings, Inc. usb 2,057 5,821 0.05
Chevron Corp. usb 2,232 349,129 2.83  Teradyne, Inc. usb 284 42,114 0.34
Cigna Group (The) usp 188 62,147 050  Texas Instruments, Inc. usb 539 104,852 0.85
Citigroup, Inc. usp 2,626 166,646 1.35  Thermo Fisher Scientific, Inc. usb 132 72,996 0.59
CME Group, Inc. ‘A’ usD 151 29,687 0.24 TIXCos,, Inc. (The) usD 842 92,704 0.75
CMS Energy Corp. usb 1,559 92,807 0.75 T-Mobile US, Inc. usb 196 34,531 0.28
Comcast Corp. ‘A’ usp 2,916 114,191 0.92 Toll Brothers, Inc. usp 627 72,218 0.58
ConocoPhillips usp 1,446 165,393 1.34  Travelers Cos., Inc. (The) usp 378 76,863 0.62
Corning, Inc. usD 1,969 76,496 0.62  Truist Financial Corp. usD 3,385 131,507 1.06
Corpay, Inc. usb 316 84,186 0.68  Uber Technologies, Inc. usb 302 21,949 0.18
CSX Corp. usb 5,006 167,451 1.36  Union Pacific Corp. usD 299 67,652 0.55
CVS Health Corp. usb 2,909 171,806 1.39  United Parcel Service, Inc. ‘B’ usb 756 103,459 0.84
Deere & Co. usb 51 19,055 0.15 UnitedHealth Group, Inc. usb 510 259,723 2.10
Delta Air Lines, Inc. usp 753 35,722 0.29  Universal Health Services, Inc. ‘B’ usb 199 36,801 0.30
Digital Realty Trust, Inc., REIT usb 712 108,260 0.88 USBancorp usb 1,121 44,504 0.36
Dollar General Corp. usp 260 34,380 0.28 \Ventas, Inc, REIT usp 2,067 105,954 0.86
Dominion Energy, Inc. usbp 1,030 50,470 0.41 Verizon Communications, Inc. usop 901 37,157 0.30
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JPMorgan ETFs (Ireland) ICAV - Active US Value UCITS ETF

Schedule of Investments (continued)

As at 30 June 2024
Quantity/ Fair % of
Nominal Value Net
Investments Currency Value usbp Assets
Vertex Pharmaceuticals, Inc. usb 194 90,932 0.74
Vulcan Materials Co. usb 333 82,810 0.67
Walmart, Inc. usb 2,288 154,920 1.25
Walt Disney Co. (The) uso 314 31,177 0.25
Warner Bros Discovery, Inc. usb 3,183 23,682 0.19
Warner Music Group Corp. ‘A’ usop 1,077 33,010 0.27
Wells Fargo & Co. usb 4,247 252,229 2.04
Xcel Energy, Inc. usb 1,795 95,871 0.78
Zimmer Biomet Holdings, Inc. usb 338 36,683 0.30
United States total 11,458,383 92.76
Total investments in Equities 11,979,732 96.98
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JPMorgan ETFs (Ireland) ICAV - Active US Value UCITS ETF
Schedule of Investments (continued)

As at 30 June 2024

Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class EUR Hedged (acc)*
EUR 19,359 usb 20,769 02/08/2024 Goldman Sachs 11
EUR 918 usb 982 02/08/2024 Morgan Stanley 3 -
EUR 2,008,506 usb 2,149,999 02/08/2024 RBC 5,864 0.05
EUR 10,435 usb 11,175 02/08/2024 State Street 26 -
usb 694 EUR 637 02/07/2024 Bank of America Merrill Lynch 11 -
usb 115,364 EUR 106,202 02/07/2024 Barclays 1,542 0.01
usb 188,636 EUR 175,004 02/07/2024 BNP Paribas 1,075 0.01
usb 55,442 EUR 51,131 02/07/2024 BNP Paribas 642 0.01
usb 107,796 EUR 100,006 02/07/2024 BNP Paribas 615 -
usb 29,961 EUR 27,666 02/07/2024 BNP Paribas 310
usb 13,317 EUR 12,267 02/07/2024 BNP Paribas 171
uso 16,393 EUR 15,065 02/07/2024 Goldman Sachs 247 -
usb 51,867 EUR 47,732 02/07/2024 Morgan Stanley 711 0.01
usb 13,304 EUR 12,369 02/07/2024  State Street 47 -
Total unrealised gain on Forward Currency Contracts 11,275 0.09
Class EUR Hedged (acc)*
EUR 44,203 usb 47,966 02/07/2024 BNP Paribas (591) -
EUR 2,498,666 usb 2,705,884 02/07/2024 BNP Paribas (27,937) (0.23)
EUR 867 usb 942 02/07/2024 Morgan Stanley (13) -
EUR 13,157 usb 14,343 02/07/2024 Morgan Stanley (242)
usb 99,893 EUR 93,364 02/08/2024 Barclays (322)
usb 330 EUR 308 02/07/2024 Morgan Stanley 1) -
usb 2,146,868 EUR 2,008,506 02/07/2024 RBC (5,749) (0.05)
usb 15,144 EUR 14,135 02/08/2024 RBC (29) -
Total unrealised loss on Forward Currency Contracts (34,884) (0.28)
*Contracts entered into for share class currency hedging purpose.
Fair % of
Value Net
usb Assets
Total financial assets at fair value through profit or loss 11,991,007 97.07
Total financial liabilities at fair value through profit or loss (34,884) (0.28)
Cash 8,164 0.07
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes
JPMorgan Liquidity Funds - USD Liquidity LVNAV Fund - Class X (dist.) (1) usb 390,465 390,465 3.16
Total Cash equivalents 390,465 3.16
Other assets and liabilities (1,644) (0.02)
Net asset value attributable to holders of redeemable participating shares 12,353,108 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 96.63
Collective investment schemes 3.15
OTC financial derivative instruments 0.09
Other assets 0.13
Total Assets 100.00

(1) A related party to the Fund.
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JPMorgan ETFs (Ireland) ICAV - BetaBuilders China Aggregate Bond UCITS ETF

Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usp Assets  Investments Currency Value usp Assets
Bonds Chi/na/DeveIopment Bank 3.07%
- . 10/03/2030 CNY 23,000,000 3,321,334 2.64
Corporate Debt Securities (31 December 2023: 3.58%) China Development Bank 3.09%
China (31 December 2023: 3.58%) 18/06/2030 CNY 3,900,000 564,390 0.45
Bank of Communications Co. Ltd. 2.59% China Development Bank 3.70%
20/07/2026 CNY 10,000,000 1,391,265 1.10  20/10/2030 CNY 13,300,000 1,992,094 1.58
China Everbright Bank Co. Ltd. 2.47% China Development Bank 3.66%
20/10/2025 CNY 10,000,000 1,384,370 1.10  01/03/2031 CNY 4,700,000 704,846 0.56
Huaxia Bank Co. Ltd. 3.03% 10/11/2024 CNY 10,000,000 1,381,714 1.10  China Development Bank 3.41%
Shanghai Pudong Development Bank Co. 07/06/2031 CNY 3,000,000 444,535 0.35
Ltd. 2.97% 06/12/2024 CNY 10,000,000 1,382,704 1.10  China Development Bank 3.12%
) 13/09/2031 CNY 1,200,000 174,887 0.14
China total 5,540,053 4.40 China Development Bank 3.00%
17/01/2032 CNY 3,100,000 448,712 0.36
Total investments in Corporate Debt Securities 5540.053 4.40 China Development Bank 2.96%
. : : 18/07/2032 CNY 2,000,000 288,806 0.23
i 0y
Government Debt Securities (31 December 2023: 94.72%) 52‘/?%/%%\/392|Opmem Bank 2.77% CNY 2,500,000 356,232 0.28
China (31 December 2023: 94.72%) China Development Bank 3.02%
Agricultural Development Bank of China 06/03/2033 CNY 1,100,000 159,749 0.13
2.27% 08/06/2025 CNY 6,700,000 927,094 0.74  China Development Bank 2.82%
Agricultural Development Bank of China 22/05/2033 CNY 9,900,000 1,417,396 112
2.15% 24/08/2025 CNY 1,600,000 221,120 0.18  China Development Bank 2.69%
Agricultural Development Bank of China 11/09/2033 CNY 4,800,000 680,365 0.54
3.45% 23/09/2025 CNY 10,600,000 1,488,220 1.18  China Development Bank 2.63%
Agricultural Development Bank of China 08/01/2034 CNY 1,000,000 141,308 0.11
2.55% 01/12/2025 CNY 7,300,000 1,014,619 0.81  China Development Bank 3.90%
Agricultural Development Bank of China 03/08/2040 CNY 14,500,000 2,381,368 1.89
2.60% 01/12/2025 CNY 900,000 125,194 0.10  China Government Bond 2.94%
Agricultural Development Bank of China 17/10/2024 CNY 600,000 82,957 0.07
2.55% 11/05/2026 CNY 6,000,000 836,311 0.66  China Government Bond 2.22%
Agricultural Development Bank of China 25/09/2025 CNY 3,100,000 429,820 0.34
2.99% 11/08/2026 CNY 3,300,000 464,472 0.37  China Government Bond 3.02%
Agricultural Development Bank of China 22/10/2025 CNY 38,400,000 5,383,785 4.27
2.35% 07/09/2026 CNY 5,400,000 750,391 0.60  China Government Bond 3.03%
Agricultural Development Bank of China 11/03/2026 CNY 34,200,000 4,819,362 3.83
2.74% 23/02/2027 CNY 1,100,000 154,539 0.12  China Government Bond 2.30%
Agricultural Development Bank of China 15/05/2026 CNY 6,700,000 932,572 0.74
2.50% 24/08/2027 CNY 21,400,000 2,992,121 2.38  China Government Bond 2.69%
Agricultural Development Bank of China 12/08/2026 CNY 8,700,000 1,221,859 0.97
2.63% 07/06/2028 CNY 600,000 84,427 0.07  China Government Bond 2.85%
Agricultural Development Bank of China 04/06/2027 CNY 26,900,000 3,813,139 3.03
3.19% 12/08/2028 CNY 3,000,000 431,025 0.34  China Government Bond 2.64%
Agricultural Development Bank of China 15/01/2028 CNY 9,500,000 1,340,450 1.06
2.57% 13/09/2028 CNY 300,000 42,150 0.03  China Government Bond 2.62%
Agricultural Development Bank of China 15/04/2028 CNY 10,000,000 1,410,464 1.12
3.74% 12/07/2029 CNY 1,600,000 237,266 0.19  China Government Bond 3.01%
Agricultural Development Bank of China 13/05/2028 CNY 17,400,000 2,495,659 1.98
2.83% 11/08/2029 CNY 6,800,000 967,005 0.77  China Government Bond 2.40%
Agricultural Development Bank of China 15/07/2028 CNY 11,500,000 1,609,878 1.28
2.96% 17/04/2030 CNY 3,900,000 559,710 0.44  China Government Bond 2.91%
Agricultural Development Bank of China 14/10/2028 CNY 1,000,000 142,973 0.11
3.79% 26/10/2030 CNY 6,500,000 977,069 0.78  China Government Bond 2.55%
Agricultural Development Bank of China 15/10/2028 CNY 28,200,000 3,974,015 3.16
3.06% 06/06/2032 CNY 11,100,000 1,612,147 1.28  China Government Bond 2.37%
Agricultural Development Bank of China 15/01/2029 CNY 19,800,000 2,772,362 2.20
2.97% 14/10/2032 CNY 1,500,000 216,658 0.17  China Government Bond 2.75%
Agricultural Development Bank of China 15/06/2029 CNY 3,200,000 456,373 0.36
3.10% 27/02/2033 CNY 4,000,000 583,442 0.46  China Government Bond 3.13%
Agricultural Development Bank of China 21/11/2029 CNY 8,500,000 1,237,218 0.98
2.83% 16/06/2033 CNY 8,700,000 1,244,693 0.99  China Government Bond 2.80%
Agricultural Development Bank of China 25/03/2030 CNY 3,500,000 500,714 0.40
2.85% 20/10/2033 CNY 8,300,000 1,191,098 0.95  China Government Bond 2.68%
Agricultural Development Bank of China 21/05/2030 CNY 1,400,000 198,941 0.16
3.95% 26/02/2036 CNY 300,000 47,881 0.04  China Government Bond 2.62%
China Development Bank 2.89% 25/06/2030 CNY 1,300,000 184,130 0.15
22/06/2025 CNY 12,900,000 1,796,099 1.43  China Government Bond 2.60%
China Development Bank 3.34% 15/09/2030 CNY 1,600,000 226,535 0.18
14/07/2025 CNY 13,000,000 1,819,003 1.44  China Government Bond 2.54%
China Development Bank 2.22% 25/12/2030 CNY 1,700,000 240,151 0.19
25/08/2025 CNY 6,800,000 940,932 0.75  China Government Bond 3.02%
China Development Bank 3.68% 27/05/2031 CNY 21,100,000 3,073,273 2.44
26/02/2026 CNY 1,800,000 255,117 0.20  China Government Bond 2.89%
China Development Bank 3.30% 18/11/2031 CNY 3,000,000 433,808 0.34
03/03/2026 CNY 8,200,000 1,155,824 0.92  China Government Bond 2.75%
China Development Bank 2.25% 17/02/2032 CNY 25,800,000 3,693,536 2.93
06/07/2026 CNY 2,700,000 374,545 0.30  China Government Bond 2.76%
China Development Bank 2.65% 15/05/2032 CNY 7,900,000 1,131,923 0.90
24/02/2027 CNY 3,300,000 462,828 0.37  China Government Bond 2.69%
China Development Bank 2.69% 15/08/2032 CNY 2,100,000 299,322 0.24
16/06/2027 CNY 12,800,000 1,800,532 1.43  China Government Bond 2.80%
China Development Bank 3.40% 15/11/2032 CNY 3,300,000 474,518 0.38
08/01/2028 CNY 5,000,000 720,543 0.57  China Government Bond 2.88%
China Development Bank 2.52% 25/02/2033 CNY 2,700,000 391,051 0.31
25/05/2028 CNY 200,000 28,059 0.02  China Government Bond 2.67%
China Development Bank 2.30% 25/05/2033 CNY 13,300,000 1,894,496 1.50
22/02/2029 CNY 21,300,000 2,968,231 2.36  China Government Bond 2.52%
China Development Bank 2.99% 25/08/2033 CNY 200,000 28,160 0.02
01/03/2029 CNY 8,000,000 1,145,976 0.91  China Government Bond 2.67%
China Development Bank 3.65% 25/11/2033 CNY 1,500,000 213,923 0.17
21/05/2029 CNY 4,000,000 590,692 0.47  China Government Bond 2.35%
China Development Bank 3.45% 25/02/2034 CNY 26,100,000 3,628,292 2.88
20/09/2029 CNY 2,300,000 337,505 0.27
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Quantity/ Fair % of

Nominal Value Net

Investments Currency Value usp Assets
China Government Bond 2.27%
25/05/2034 CNY 600,000 82,941 0.07
China Government Bond 3.86%
22/07/2049 CNY 2,400,000 416,400 0.33
China Government Bond 3.39%
16/03/2050 CNY 28,000,000 4,520,431 3.59
China Government Bond 3.81%
14/09/2050 CNY 5,000,000 864,961 0.69
China Government Bond 3.72%
12/04/2051 CNY 9,600,000 1,641,885 1.30
China Government Bond 3.53%
18/10/2051 CNY 12,900,000 2,145,813 1.70
China Government Bond 3.32%
15/04/2052 CNY 4,300,000 691,759 0.55
China Government Bond 3.12%
25/10/2052 CNY 6,100,000 949,985 0.75
China Government Bond 3.00%
15/10/2053 CNY 15,400,000 2,374,988 1.89
China Government Bond 3.27%
25/03/2073 CNY 3,000,000 504,687 0.40
Export-Import Bank of China (The) 2.93%
02/03/2025 CNY 2,800,000 388,525 0.31
Export-Import Bank of China (The) 2.64%
05/12/2025 CNY 2,200,000 306,251 0.24
Export-Import Bank of China (The) 3.22%
14/05/2026 CNY 3,100,000 437,154 0.35
Export-Import Bank of China (The) 2.50%
13/10/2026 CNY 1,500,000 209,185 0.17
Export-Import Bank of China (The) 2.61%
27/01/2027 CNY 100,000 13,996 0.01
Export-Import Bank of China (The) 2.82%
17/06/2027 CNY 17,900,000 2,525,568 2.00
Export-Import Bank of China (The) 2.87%
06/02/2028 CNY 7,100,000 1,005,856 0.80
Export-Import Bank of China (The) 2.50%
04/08/2028 CNY 11,000,000 1,541,155 1.22
Export-Import Bank of China (The) 3.86%
20/05/2029 CNY 3,500,000 521,027 0.41
Export-Import Bank of China (The) 3.18%
11/03/2032 CNY 13,600,000 1,990,311 1.58
Export-Import Bank of China (The) 2.90%
19/08/2032 CNY 1,600,000 229,838 0.18
Export-Import Bank of China (The) 3.10%
13/02/2033 CNY 4,500,000 656,292 0.52
Export-Import Bank of China (The) 2.85%
07/07/2033 CNY 7,100,000 1,017,924 0.81
China total 118,413,151 94.03
Total investments in Government Debt Securities 118,413,151 94.03
Total Bonds 123,953,204 98.43
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Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class EUR Hedged (acc)*
CNH 2,144,461 EUR 271,800 02/07/2024 Goldman Sachs 3,015
CNH 615,464 EUR 78,079 02/07/2024 HSBC 788
CNH 914,952 EUR 116,797 02/07/2024 HSBC 398
EUR 58,699 CNH 458,049 02/07/2024 Bank of America Merrill Lynch 44
EUR 91,772 CNH 713,091 02/07/2024 Goldman Sachs 485 -
EUR 36,070,328 CNH 281,164,272 02/08/2024 HSBC 27,044 0.02
EUR 100,338 CNH 780,776 02/08/2024 HSBC 260 -
EUR 107,879 CNH 840,826 02/08/2024 HSBC 92
Class GBP Hedged (acc)*
CNH 5,939,652 GBP 640,909 02/07/2024 Barclays 4,039 0.01
CNH 6,665,040 GBP 719,920 02/07/2024 Goldman Sachs 3,600 -
CNH 1,197,234 GBP 129,130 02/07/2024 HSBC 885 -
GBP 36,671,032 CNH 337,303,486 02/07/2024 HSBC 117,807 0.10
GBP 106,696 CNH 981,625 02/07/2024 HSBC 312 -
GBP 90,832 CNH 836,142 02/07/2024 HSBC 201
GBP 64,214 CNH 590,759 02/07/2024 HSBC 191
GBP 101,290 CNH 933,406 02/07/2024 HSBC 88
GBP 110,679 CNH 1,017,050 02/08/2024 HSBC 154
GBP 40,037,834 CNH 368,308,039 02/08/2024 Morgan Stanley 1,512
Class USD Hedged (dist)*
CNH 76,508 usb 10,506 02/08/2024  State Street 4
usob 40,332 CNH 292,673 02/07/2024 Bank of America Merrill Lynch 233
usb 544,232 CNH 3,944,407 02/07/2024 Barclays 3,806
usb 68,521 CNH 497,886 02/08/2024 BNP Paribas 127 -
usb 1,312,601 CNH 9,502,276 02/07/2024 Goldman Sachs 10,687 0.01
usb 23,036,039 CNH 166,751,550 02/07/2024 HSBC 189,292 0.15
usb 42,660 CNH 308,694 02/07/2024 HSBC 365 -
usb 42,815 CNH 310,060 02/07/2024 Morgan Stanley 334
usb 63,269 CNH 459,575 02/07/2024 Morgan Stanley 302
usb 67,689 CNH 489,884 02/07/2024  State Street 570
Total unrealised gain on Forward Currency Contracts (31 December 2023: 0.57%) 366,635 0.29
Class EUR Hedged (acc)*
CNH 281,399,775 EUR 36,070,328 02/07/2024 HSBC (36,855) (0.03)
EUR 479,340 CNH 3,782,484 02/07/2024 Barclays (5,395) -
EUR 35,580,106 CNH 278,894,022 02/07/2024 Barclays (144,318) (0.12)
EUR 165,331 CNH 1,291,449 02/07/2024 BNP Paribas (54) -
EUR 87,576 CNH 687,841 02/07/2024 BNP Paribas (545)
EUR 69,342 CNH 542,113 02/08/2024 BNP Paribas (168)
EUR 74,181 CNH 582,371 02/07/2024 Morgan Stanley (425)
Class GBP Hedged (acc)*
CNH 369,092,780 GBP 40,037,834 02/07/2024 Morgan Stanley (16,118) (0.01)
GBP 63,685 CNH 588,840 02/07/2024 Bank of America Merrill Lynch (214) -
GBP 2,038,893 CNH 18,861,817 02/07/2024 Barclays (8,232) (0.01)
GBP 128,795 CNH 1,186,167 02/08/2024 BNP Paribas (185) -
GBP 2,319,820 CNH 21,450,695 02/07/2024 HSBC (7,999) (0.01)
GBP 71,330 CNH 660,110 02/07/2024 Morgan Stanley (320) -
GBP 119,160 CNH 1,096,515 02/08/2024 Morgan Stanley (45)
Class USD Hedged (dist)*
CNH 461,982 usb 63,561 02/07/2024 BNP Paribas (265)
CNH 24,230,068 usb 3,320,097 02/07/2024 BNP Paribas (318) -
CNH 68,258,132 usb 9,396,436 02/08/2024 BNP Paribas (19,931) (0.02)
CNH 182,101,993 usb 24,953,751 02/07/2024 Morgan Stanley (3,829) -
CNH 368,945 usb 50,962 02/07/2024  State Street (412)
CNH 590,463 usb 81,364 02/07/2024  State Street (464)
usb 125,196 CNH 911,957 02/08/2024 BNP Paribas (78)
usb 3,320,097 CNH 24,175,223 02/08/2024 BNP Paribas (813)
usb 24,953,751 CNH 181,681,647 02/08/2024 Morgan Stanley (3,551)
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.32)%) (250,534) (0.20)

*Contracts entered into for share class currency hedging purpose.
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Fair % of
Value Net
usp Assets
Total financial assets at fair value through profit or loss 124,319,839 98.72
Total financial liabilities at fair value through profit or loss (250,534) (0.20)
Cash 277,160 0.22
Other assets and liabilities 1,590,076 1.26
Net asset value attributable to holders of redeemable participating shares 125,936,541 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 95.31
OTC financial derivative instruments 0.28
Other assets 4.41
Total Assets ~100.00
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Quantity/I Flair % of Quantity/ Fair % of
Nomina Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Bonds Ireland (31 December 2023: 1.55%)
. Ireland Gove .00Y
Government Debt Securities (31 December 2023: 99.31%) 15/05/2022 rment Bond 100% EUR 220,000 212,288 0.84
Austria (31 December 2023: 3.48%) Ireland Government Bond 0.20%
Austria Government Bond 1.20% 15/05/2027 EUR 130,000 120,808 0.48
20/10/2025 EUR 214,000 208,449 0.83
Austria Government Bond 4.85% Ireland total 333,096 1.32
15/03/2026 EUR 209,000 214,748 0.85 N
R o
15/07/2026 EUR 65,000 63,663 0.25 eV
S ageernment Bond 0.75% IltSa/\sgB/uzc?rfiSPoHennali Del Tesoro 2.50% FR #5000 370 1o
20/10/2026 EUR 314,000 298,529 1.18 V70
e Soyernment Bond 0.50% E@%ﬁ%ﬁ? Poliennali Del Tesoro 2.00% e 143000 el 06
20/04/2027 EUR 256, 239,240 0.95 . 0
u 56,000 01/12/2025 EUR 549,000 538,291 2.13
Austria total 1,024,629 4.06 lltfua/‘wgggiépo‘iennan el Tesoro 3.50% EUR 255000 255,065 101
,024, . 5, , .
Belgium (31 December 2023: 3.43%) Italy Buoni Poliennali Del Tesoro 0.50%
Belgium Government Bond 4.50% 01/02/2026 EUR 348,000 332,364 1.32
28/03/2026 EUR 202,000 206,935 0.82 Italy Buoni Poliennali Del Tesoro 4.50%
Belgium Government Bond 1.00% 01/03/2026 EUR 98,000 99,688 0.39
22/06/2026 EUR 312,000 300,129 1.19  lItaly Buoni Poliennali Del Tesoro 0.00%
Belgium Government Bond 0.80% 01/04/2026 EUR 180,000 169,666 0.67
22/06/2027 EUR 299,000 281,674 1.12 Italy Buoni Poliennali Del Tesoro 3.80%
15/04/2026 EUR 419,000 421,610 1.67
Belgium total 788,738 3.13 Italy Buoni Poliennali Del Tesoro 1.60%
. 01/06/2026 EUR 562,000 543,570 2.15
Finland (31 December 2023: 1.46%) Italy Buoni Poliennali Del Tesoro 2.10%
Finland Government Bond 0.88% 15/07/2026 EUR 61,000 59,475 0.24
15/09/2025 EUR 68,000 66,141 026 taly Buoni Poliennali Del Tesoro 0.00%
Finland Government Bond 0.50% 01/08/2026 EUR 576,000 537,136 2.13
15/04/2026 EUR 164,000 156,822 0.62  taly Buoni Poliennali Del Tesoro 3.85%
Finland Government Bond 0.00% 15/09/2026 EUR 223,000 225,080 0.89
15/09/2026 EUR 54,000 50,599 0.20  taly Buoni Poliennali Del Tesoro 7.25%
Finland Government Bond 1.38% 01/11/2026 EUR 394,000 428,059 1.70
15/04/2027 EUR 80,000 76,708 031 |taly Buoni Poliennali Del Tesoro 1.25%
Finland total 01/12/2026 EUR 249,000 236,959 0.94
Iniand tota 350,270 139  italy Buoni Poliennali Del Tesoro 0.85%
15/01/2027 EUR 343,000 322,240 1.28
France (31 December 2023: 27.82%) S o : ! ’
France Government Bond OAT 6.00% ;?)%ngg;m“enna“ Del Tesoro 0.85% EUR 19.000 17.850 0.07
25/10/2025 EUR 630,000 651,666 2.58 S . ’ ! :
r Italy Buoni Poliennali Del Tesoro 2.95%
rance Government Bond OAT 1.00% 15/02/2027
EUR 413,000 408,301 1.62
25/11/2025 EUR 487,000 472,356 1.87 L . 5
France Government Bond OAT 0.00% Italy Buoni Poliennali Del Tesoro 1.10%
25/02/2026 EUR 1,109,000  1,053311 418 OV04/2027 EUR 381000 358,419 142
e T Italy Buoni Poliennali Del Tesoro 2.20%
France Government Bond OAT 3.50% 01/06/2027 EUR 176.000 170.377 0.67
25/04/2026 EUR 609,000 612,776 2.43 ’ ! )
France Government Bond OAT 0.50%
25/05/2026 EUR 912,000 868,545 344 Italviotal 5708,781 2262
France Government Bond OAT 2.50% Netherlands (31 December 2023: 3.46%)
24/09/2026 EUR 889,000 877,238 348 Netherlands Government Bond 0.00%
France Government Bond OAT 0.25% 15/01/2026 EUR 276,000 263,892 1.05
25/11/2026 EUR 715,000 668,761 2.65  Netherlands Government Bond 0.50%
France Government Bond OAT 0.00% 15/07/2026 EUR 265,000 252,997 1.00
25/02/2027 EUR 719,000 663,738 2.63  Netherlands Government Bond 0.00%
France Government Bond OAT 1.00% 15/01/2027 EUR 320,000 298,586 118
25/05/2027 EUR 796,000 751,496 2.98
Netherlands total
France total 6,619,887 26.24 815,475 3.23
Portugal (31 December 2023: 1.74%)
Germany (31 December 2023: 18.64%) Portugal Obrigacoes do Tesouro OT 2.88%
Bundesobligation (Series 182) 0.00% 15/10/2025 EUR 221,000 220,259 0.87
10/10/2025 ) EUR 358,000 344,722 137" portugal Obrigacoes do Tesouro OT 2.88%
Bundesobligation (Series G) 0.00% 21/07/2026 EUR 235,000 234,631 0.93
10/10/2025 EUR 84,000 80,931 0.32 portugal Obrigacoes do Tesouro OT 4.13%
Bundesobligation 0.00% 10/04/2026 EUR 412,000 392,274 155  14/04/2027 EUR 141,000 145,788 0.58
Bundesobligation 0.00% 09/10/2026 EUR 329,000 309,667 1.23
Bundesobligation 0.00% 16/04/2027 EUR 383,000 356,566 1.41  Portugal total 600,678 2.38
Bundesrepublik Deutschland .
Bundesanleihe 1.00% 15/08/2025 EUR 628,000 613,569 2.43  Spain (31 December 2023: 14.35%)
Bundesrepublik Deutschland Spain Government Bond 2.15%
Bundesanleihe 0.50% 15/02/2026 EUR 769,000 740,651 2.94 31/10/2025 EUR 670,000 660,524 2.62
Bundesrepublik Deutschland Spain Government Bond 0.00%
Bundesanleihe 0.00% 15/08/2026 EUR 657,000 620,739 246 31/01/2026 EUR 66,000 62,818 0.25
Bundesrepublik Deutschland Spain Government Bond 1.95%
Bundesanleihe 0.25% 15/02/2027 EUR 483,000 454,581 1.80 30/04/2026 EUR 442,000 432,745 171
Bundesschatzanweisungen 3.10% Spain Government Bond 2.80%
18/09/2025 EUR 122,000 122,014 0.48  31/05/2026 EIR 617,000 612,951 2.43
Bundesschatzanweisungen 3.10% Spain Government Bond 5.90%
12/12/2025 EUR 615,000 615,814 2.44  30/07/2026 EUR 247,000 260,542 1.03
Bundesschatzanweisungen 2.50% Spain Government Bond 1.30%
19/03/2026 EUR 40,000 39,738 0.16 31/19/2026 EUR 610,000 586,104 2.32
Bundesschatzanweisungen 2.90% Spain Government Bond 0.00%
18/06/2026 EUR 382,000 382,520 152 31/01/2027 EUR 504,000 465,895 1.85
Germany total 5,073,786 20.11
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Spain Government Bond 1.50%
30/04/2027 EUR 544,000 521,436 2.07
Spain Government Bond 2.50%
31/05/2027 EUR 142,000 139,748 0.55
Spain total 3,742,763 14.83
Total investments in Government Debt Securities 25,058,103 99.31
Total Bonds 25,058,103 99.31
Fair % of
Value Net
EUR Assets
Total financial assets at fair value through profit or loss 25,058,103 99.31
Cash and bank overdraft 17,585 0.07
Other assets and liabilities 157,491 0.62
Net asset value attributable to holders of redeemable participating shares 25,233,179 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 94.48
Other assets 5.52
Total Assets 100.00
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Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Bonds Belgium Government Bond 2.15%
. 22/06/2066 EUR 20,000 14,369 0.07
Government Debt Securities (31 December 2023: 99.01%) Belgium Government Bond 0.65%
Austria (31 December 2023: 3.60%) 22/06/2071 EUR 22,000 8,925 0.04
Austria Government Bond 1.20%
20/10/2025 EUR 20,000 19,481 0.10  Belgium total 1,033,688 5.26
Austria Government Bond 4.85% .
15/03/2026 EUR 30,000 30,825 0.16  Finland (31 December 2023: 1.59%)
Austria Government Bond 0.75% Finland Government Bond 0.88%
20/10/2026 EUR 66,000 62,748 032 15/09/2025 EUR 29,000 28,207 0.14
Austria Government Bond 0.50% Finland Government Bond 0.50%
20/04/2027 EUR 38,000 35,512 0.18 15/04/2026 EUR 20,000 19,125 0.10
Austria Government Bond 6.25% Finland Government Bond 1.38%
15/07/2027 EUR 37,000 40,473 021 15/04/2027 EUR 34,000 32,601 0.17
Austria Government Bond 0.75% Finland Government Bond 0.50%
20/02/2028 EUR 37,000 34,297 017 15/09/2028 EUR 20,000 18,139 0.09
Austria Government Bond 0.00% Finland Government Bond 0.50%
20/10/2028 EUR 69,000 61,052 031 15/09/2029 EUR 30,000 26,599 0.14
Austria Government Bond 2.90% Finland Government Bond 0.00%
23/05/2029 EUR 54,000 54,140 027 15/09/2030 EUR 70,000 58,602 0.30
Austria Government Bond 3.45% Finland Government Bond 1.50%
20/10/2030 EUR 21,000 21,638 011 15/09/2032 EUR 27,000 24,117 0.12
Austria Government Bond 0.00% Finland Government Bond 3.00%
20/02/2031 EUR 29,000 23,906 012 15/09/2033 EUR 22,000 21,934 0.11
Austria Government Bond 0.90% Finland Government Bond 0.13%
20/02/2032 EUR 36,000 30,989 0.16 15/04/2036 EUR 45,000 31,709 0.16
Austria Government Bond 2.90% Finland Government Bond 2.75%
20/02/2033 EUR 75,000 74,339 038 15/04/2038 EUR 32,000 30,230 0.15
Austria Government Bond 2.90% Finland Government Bond 1.38%
20/02/2034 EUR 28,000 27,664 0.14 15/04/2047 EUR 41,000 28,860 0.15
Austria Government Bond 2.40% Finland Government Bond 0.13%
23/05/2034 EUR 43,000 40,673 021 15/04/2052 EUR 20,000 8,954 0.05
Austria Government Bond 0.25% .
20/10/2036 EUR 23,000 16,252 0.0s Finland total 329,077 1.68
Austria Government Bond 4.15%
France (31 December 2023: 25.39%)
}ksu/stzfigzgg\zt%rnment Bond 3.15% o oo e o 527?5?2%%%[“% ond OAT 6.00% EUR 34,000 35,169 0.18
AUt Government Bond 0.75% U000 DO prance overnment sond OAT 100% e e weas o
’ 150, y .
i?lé?rgigzé)g)vlernment Bond 2.10% e 197:000 7670 > SEE;BE(;Z%()ngrnment Bond OAT 0.00% EUR 164313 0.84
. 173,000 ) .
i?lé?r?ézGlclJCernment Bond 0.85% EUR 27,000 19,492 0.10 France Government Bond OAT 3.50%
30/06/2120 ’ EUR 10.000 4297 002 2°/04/2026 EUR 117,000 117,725 0.60
' ’ : France Government Bond OAT 0.50%
i 25/05/2026 EUR 71,000 67,617 0.34
Austria total 739,172 376 France Government Bond OAT 2.50%
Belgium (31 December 2023: 5.39%) 24/09/2026 EUR 99,000 97,690 0.50
Belgium Government Bond 4.50% France Government Bond OAT 0.25%
28/03/2026 EUR 58,000 59,417 030 25/11/2026 EUR 277,000 259,086 1.32
Belgium Government Bond 1.00% France Government Bond OAT 0.00%
22/06/2026 EUR 27,000 25,973 013 25/02/2027 EUR 85,000 78,467 0.40
Belgium Government Bond 0.80% France Government Bond OAT 1.00%
22/06/2027 EUR 26,000 24,493 012 25/05/2027 EUR 117,000 110,459 0.56
Belgium Government Bond 0.00% France Government Bond OAT 2.50%
22/10/2027 EUR 25,000 22,785 012 24/09/2027 EUR 20,000 19,667 0.10
Belgium Government Bond 5.50% France Government Bond OAT 2.75%
28/03/2028 EUR 61,000 66,670 034 25/10/2027 EUR 210,000 208,086 1.06
Belgium Government Bond 0.80% France Government Bond OAT 0.75%
22/06/2028 EUR 66,000 61,047 031 25/02/2028 EUR 72,000 66,474 0.34
Belgium Government Bond 0.90% France Government Bond OAT 0.75%
22/06/2029 EUR 27,000 24,623 012 25/05/2028 EUR 158,000 145,106 0.74
Belgium Government Bond 0.10% France Government Bond OAT 0.75%
22/06/2030 EUR 107,000 90,923 0.46 25/11/2028 EUR 253,000 229,858 1.17
Belgium Government Bond 1.00% France Government Bond OAT 2.75%
22/06/2031 EUR 91,000 30,087 041 25/02/2029 EUR 202,000 199,539 1.02
Belgium Government Bond 0.00% France Government Bond OAT 5.50%
22/10/2031 EUR 36,000 29,117 0.15 25/04/2029 EUR 113,000 125,128 0.64
Belgium Government Bond 4.00% France Government Bond OAT 0.50%
28/03/2032 EUR 33,000 35,277 018  25/05/2029 EUR 183,000 162,303 0.83
Belgium Government Bond 3.00% France Government Bond OAT 0.00%
22/06/2034 EUR 68,000 67,371 034  25/11/2029 EUR 226,000 192,612 0.98
Belgium Government Bond 5.00% France Government Bond OAT 2.75%
28/03/2035 EUR 104,000 121,024 0.62 25/02/2030 EUR 25,000 24,604 0.13
Belgium Government Bond 1.90% France Government Bond OAT 0.00%
22/06/2038 EUR 40,000 33,704 0.17 25/11/2030 EUR 44,000 36,329 0.18
Belgium Government Bond 0.40% France Government Bond OAT 1.50%
22/06/2040 EUR 49,000 31,101 0.16 25/05/2031 EUR 257,000 232,479 1.18
Belgium Government Bond 4.25% France Government Bond OAT 0.00%
28/03/2041 EUR 76,000 83,978 0.43 25/11/2031 EUR 269,000 214,737 1.09
Belgium Government Bond 3.45% France Government Bond OAT 0.00%
22/06/2043 EUR 23,000 22,914 012 25/05/2032 EUR 176,000 138,134 0.70
Belgium Government Bond 3.75% France Government Bond OAT 5.75%
22/06/2045 EUR 20,000 20,764 0.11 25/10/2032 EUR 105,000 124,456 0.63
Belgium Government Bond 1.70% France Government Bond OAT 2.00%
22/06/2050 EUR 25,000 17,220 0.09 25/11/2032 EUR 50,000 45,778 0.23
Belgium Government Bond 1.40% France Government Bond OAT 3.00%
22/06/2053 EUR 20,000 12,256 0.06 25/05/2033 EUR 20,000 19,690 0.10
Belgium Government Bond 3.30% France Government Bond OAT 3.50%
22/06/2054 EUR 37,000 34,848 0.18 25/11/2033 EUR 189,000 192,868 0.98
Belgium Government Bond 2.25% France Government Bond OAT 1.25%
22/06/2057 EUR 60,000 44,802 0.23 25/05/2034 EUR 139,000 115,640 0.59
France Government Bond OAT 4.75%
25/04/2035 EUR 128,000 144,467 0.74
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Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
France Government Bond OAT 1.25% Bundesrepublik Deutschland
25/05/2036 EUR 67,000 53,223 0.27  Bundesanleihe 2.30% 15/02/2033 EUR 114,000 112,734 0.57
France Government Bond OAT 1.25% Bundesrepublik Deutschland
25/05/2038 EUR 45,000 34,082 0.17  Bundesanleihe 2.60% 15/08/2033 EUR 71,000 71,796 0.37
France Government Bond OAT 4.00% Bundesrepublik Deutschland
25/10/2038 EUR 78,000 82,639 0.42  Bundesanleihe 2.20% 15/02/2034 EUR 20,000 19,509 0.10
France Government Bond OAT 1.75% Bundesrepublik Deutschland
25/06/2039 EUR 113,000 90,597 0.46  Bundesanleihe 4.75% 04/07/2034 EUR 75,000 89,745 0.46
France Government Bond OAT 0.50% Bundesrepublik Deutschland
25/05/2040 EUR 170,000 108,236 0.55  Bundesanleihe 0.00% 15/05/2035 EUR 149,000 113,387 0.58
France Government Bond OAT 4.50% Bundesrepublik Deutschland
25/04/2041 EUR 125,000 139,993 0.71  Bundesanleihe 0.00% 15/05/2036 EUR 72,000 53,222 0.27
France Government Bond OAT 2.50% Bundesrepublik Deutschland
25/05/2043 EUR 116,000 98,474 0.50  Bundesanleihe 4.00% 04/01/2037 EUR 82,000 94,037 0.48
France Government Bond OAT 0.50% Bundesrepublik Deutschland
25/06/2044 EUR 61,000 34,563 0.18  Bundesanleihe 1.00% 15/05/2038 EUR 77,000 62,372 0.32
France Government Bond OAT 3.25% Bundesrepublik Deutschland
25/05/2045 EUR 98,000 92,947 0.47  Bundesanleihe 4.25% 04/07/2039 EUR 61,000 72,757 0.37
France Government Bond OAT 0.75% Bundesrepublik Deutschland
25/05/2052 EUR 57,000 28,527 0.15  Bundesanleihe 2.60% 15/05/2041 EUR 21,000 20,685 0.11
France Government Bond OAT 0.75% Bundesrepublik Deutschland
25/05/2053 EUR 209,000 101,970 0.52  Bundesanleihe 3.25% 04/07/2042 EUR 92,000 99,019 0.50
France Government Bond OAT 3.00% Bundesrepublik Deutschland
25/05/2054 EUR 52,000 45,276 0.23  Bundesanleihe 2.50% 04/07/2044 EUR 98,000 94,859 0.48
France Government Bond OAT 4.00% Bundesrepublik Deutschland
25/04/2055 EUR 119,000 125,103 0.64  Bundesanleihe 1.25% 15/08/2048 EUR 176,000 131,736 0.67
France Government Bond OAT 4.00% Bundesrepublik Deutschland
25/04/2060 EUR 79,000 83,757 0.43  Bundesanleihe 0.00% 15/08/2050 EUR 139,000 70,489 0.36
France Government Bond OAT 1.75% Bundesrepublik Deutschland
25/05/2066 EUR 42,000 25,813 0.13  Bundesanleihe 0.00% 15/08/2052 EUR 76,000 36,608 0.19
France Government Bond OAT 0.50% Bundesrepublik Deutschland
25/05/2072 EUR 30,000 10,516 0.05  Bundesanleihe 1.80% 15/08/2053 EUR 126,000 103,868 0.53
Bundesrepublik Deutschland
France total 4,869,686 24.79  Bundesanleihe 2.50% 15/08/2054 EUR 27,000 25,979 0.13
Bundesschatzanweisungen 3.10%
Germany (31 December 2023: 18.47%) 18/09/2025 EUR 31,000 31,004 0.16
?S“e”r?eess?gzi)gation 0.00% 10/10/2025 EUR 43,000 41405 021 Bundesschatzanweisungen 3.10%
2 ’ g 12/12/2025 EUR 44,000 44,058 0.22
Bundesobligation 0.00% 10/10/2025 Bundesschatzanweisungen 2.50%
(SeriesG) EUR 29,000 27,941 0.14 " 19/03/2026 EUR 130,000 129,148 0.66
Bundesob\!gat!on 0.00% 10/04/2026 EUR 93,000 88,547 0.45 Bundesschatzanweisungen 2.90%
Bundesobligation 0.00% 16/04/2027 EUR 43,000 40,032 0.20  18/06/2026 EUR 83,000 83,113 0.42
Bundesobligation 1.30% 15/10/2027
(Series 186) EUR 72,000 69,227 0.35  Germany total 3,694,316 18.81
Bundesobligation 1.30% 15/10/2027
(Series G) EUR 40,000 38,480 0.20  Ireland (31 December 2023: 1.76%)
Bundesobligation 2.20% 13/04/2028 EUR 20,000 19,771 0.10 Ireland Government Bond 1.00%
Bundesobligation 2.40% 19/10/2028 EUR 166,000 165,340 0.84 15/05/2026 EUR 22,000 21,229 0.11
Bundesobligation 2.10% 12/04/2029 EUR 30,000 29,503 0.5 lIreland Government Bond 0.20%
Bundesrepublik Deutschland 15/05/2027 EUR 23,000 21,374 0.11
Bundesanleihe 1.00% 15/08/2025 EUR 61,000 59,598 0.30 Ireland Government Bond 0.90%
Bundesrepublik Deutschland 15/05/2028 EUR 39,000 36,420 0.18
Bundesanleihe 0.50% 15/02/2026 EUR 109,000 104,982 0.54 Ireland Government Bond 1.10%
Bundesrepublik Deutschland 15/05/2029 EUR 44,000 40,756 0.21
Bundesanleihe 0.25% 15/02/2027 EUR 152,000 143,056 0.73 lreland Government Bond 1.35%
Bundesrepublik Deutschland 18/03/2031 EUR 38,000 34,686 0.18
Bundesanleihe 6.50% 04/07/2027 EUR 98,000 108,879 0.55 lreland Government Bond 0.00%
Bundesrepublik Deutschland 18/10/2031 EUR 39,000 31,861 0.16
Bundesanleihe 0.50% 15/08/2027 EUR 42,000 39,462 0.20 lreland Government Bond 0.35%
Bundesrepublik Deutschland 18/10/2032 EUR 20,000 16,378 0.08
Bundesanleihe 0.00% 15/11/2027 EUR 34,000 31,248 0.6 Ireland Government Bond 1.70%
Bundesrepublik Deutschland 15/05/2037 EUR 72,000 61,553 031
Bundesanleihe 5.63% 04/01/2028 EUR 53,000 58,430 0.30 Ireland Government Bond 3.00%
Bundesrepublik Deutschland 18/10/2043 EUR 16,000 15,561 0.08
Bundesanleihe 0.50% 15/02/2028 EUR 94,000 87,597 0.45  lreland Government Bond 2.00%
Bundesrepublik Deutschland 18/02/2045 EUR 23,000 18,886 0.10
Bundesanleihe 4.75% 04/07/2028 EUR 51,000 55,358 0.28 Ireland Government Bond 1.50%
Bundesrepublik Deutschland 15/05/2050 EUR 23,000 16,091 0.08
Bundesanleihe 0.00% 15/11/2028 EUR 43,000 38,695 0.20 Ireland total
Bundesrepublik Deutschland relandtota 314,795 1.60
SEEgnggéi'gﬁkoljzei"{:cla/aoé/ 2029 EUR 70,000 634453 032 y1aly (31 December 2023: 21.58%)
- ’ 0
gﬂggg:ﬁg{'}i‘gﬁkotgﬁzcﬁg (n)i/ 2029 EULR 138,000 122,163 0.62 lltsa/‘Yl?ggzné Pollennal Del Tesoro 2:50% EUR 20,000 19,757 0.10
i i i 0/
gﬂEg2:?Q!ﬂg\eikébzeiﬁ?hﬁgé/mo EUR 23,000 27,434 0.14 gii/‘\lle}gggISPO\lennall Del Tesoro 2.00% - 95,000 53302 0.2
; Italy Buoni Poliennali Del Tesoro 3.50%
Sﬂﬂﬂiifgéi'gﬁkobgﬁifcﬁé 02/2030 EUR 140,000 122517 062 15/01/2026 EIR 64,000 64,016 033
A . 5
Bundesanleine 0.00% 15/08/2030 EUR 61,000 52,820 027 g?)‘gf/‘g%”z'épo"e“”a" Del Tesoro 0.50% fUR 2000 2o -
Bundesrepublik Deutschland Italy Buoni Poliennali Del Tesoro 4.50%
Bundesanleihe 0.00% 15/08/2030 01/03/2026 ’ EUR 88.000 89,516 0.46
(Series G) EUR 54,000 46,786 0.24 Italy Buoni Poliennali Del Tesoro 0.00% ' ' .
Bundesrepublik Deutschland 01/04/2026 ' EUR 121,000 114,053 058
Bundesanleihe 2.40% 15/11/2030 EUR 137,000 136,581 0.70 Italy Buoni Poliennali Del Tesoro 3.80% ' ' '
Bundesrepublik Deutschland 15/04/2026 ' EUR 63,000 63,392 0.32
o X 5 .
. s EUR 61,000 s .
SEEgnggéilg\?kobgatfclrﬁggi/z031 EUR 107,000 90,495 0.46 Italy Buoni Poliennali Del Tesoro 0.00%
Bundesanieihe 0.00% 15/08/2031 ?1/‘ 08/2026 ennali bel - EUR 27,000 25178 0.13
(Series G) EUR 79.000 66,842 034 'taly Buoni Poliennali Del Tesoro 3.85%
Bundesrepublik Deutschland }ti\/\ez/jc?rfiéPo\iennali Del Tesoro 7.25% F 65000 o606 o
! . 25%
Bundesanleihe 1.70% 15/08/2032 EUR 29,000 27,490 0.14 01/11/2026 EUR 45,000 48,890 0.5
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Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Italy Buoni Poliennali Del Tesoro 1.25% Italy Buoni Poliennali Del Tesoro 3.10%
01/12/2026 EUR 86,000 81,841 0.42  01/03/2040 EUR 130,000 111,803 0.57
Italy Buoni Poliennali Del Tesoro 2.95% Italy Buoni Poliennali Del Tesoro 5.00%
15/02/2027 EUR 77,000 76,124 0.39  01/09/2040 EUR 30,000 32,105 0.16
Italy Buoni Poliennali Del Tesoro 2.20% Italy Buoni Poliennali Del Tesoro 1.80%
01/06/2027 EUR 113,000 109,390 0.56  01/03/2041 EUR 87,000 60,925 0.31
Italy Buoni Poliennali Del Tesoro 2.05% Italy Buoni Poliennali Del Tesoro 4.45%
01/08/2027 EUR 45,000 43,274 0.22  01/09/2043 EUR 90,000 89,772 0.46
Italy Buoni Poliennali Del Tesoro 0.95% Italy Buoni Poliennali Del Tesoro 4.75%
15/09/2027 EUR 28,000 25,954 0.13  01/09/2044 EUR 126,000 131,087 0.67
Italy Buoni Poliennali Del Tesoro 6.50% Italy Buoni Poliennali Del Tesoro 3.45%
01/11/2027 EUR 96,000 105,392 0.54  01/03/2048 EUR 72,000 61,625 0.31
Italy Buoni Poliennali Del Tesoro 2.65% Italy Buoni Poliennali Del Tesoro 2.45%
01/12/2027 EUR 107,000 104,474 0.53  01/09/2050 EUR 21,000 14,603 0.07
Italy Buoni Poliennali Del Tesoro 2.00% Italy Buoni Poliennali Del Tesoro 1.70%
01/02/2028 EUR 16,000 15,252 0.08  01/09/2051 EUR 65,000 37,976 0.19
Italy Buoni Poliennali Del Tesoro 0.25% Italy Buoni Poliennali Del Tesoro 2.15%
15/03/2028 EUR 42,000 37,416 0.19  01/09/2052 EUR 27,000 17,196 0.09
Italy Buoni Poliennali Del Tesoro 3.40% Italy Buoni Poliennali Del Tesoro 4.50%
01/04/2028 EUR 90,000 89,906 0.46  01/10/2053 EUR 86,000 85,189 0.43
Italy Buoni Poliennali Del Tesoro 0.50% Italy Buoni Poliennali Del Tesoro 2.80%
15/07/2028 EUR 112,000 99,751 0.51  01/03/2067 EUR 20,000 14,049 0.07
Italy Buoni Poliennali Del Tesoro 3.80% Italy Buoni Poliennali Del Tesoro 2.15%
01/08/2028 EUR 30,000 30,368 0.15  01/03/2072 EUR 36,000 20,973 0.11
Italy Buoni Poliennali Del Tesoro 4.75%
01/09/2028 EUR 21,000 22,041 0.11  [ltalytotal 4,266,442 21.72
Italy Buoni Poliennali Del Tesoro 2.80%
01/12/2028 EUR 30,000 29,218 0.15  Netherlands (31 December 2023: 4.56%)
Italy Buoni Poliennali Del Tesoro 0.45% ’1\‘59}5‘19;2'%2%5 Government Bond 0.00% fUR 50000 19123 010
15/02/2029 EUR 45,000 39,226 0.20 g ’ .
Italy Buoni Poliennali Del Tesoro 2.80% ’l\lse/tg%r;%”zis Government Bond 0.50% EUR 39000 37234 019
15/06/2029 EUR 89,000 86,078 0.44 i g .
Italy Buoni Poliennali Del Tesoro 3.35% ’;‘59;819/%%“2‘;5 Government Bond 0.00% EUR 3000 68115 035
01/07/2029 EUR 100,000 99,063 0.50 v » .
Italy Buoni Poliennali Del Tesoro 5.25% ’1\‘59}(')‘;-‘2%”2(175 Government Bond 0.75% EUR 18,000 25 858 018
01/11/2029 EUR 103,000 111,569 0.57 ’ 2 .
Italy Buoni Poliennali Del Tesoro 3.85% ’;‘5‘?85/2%2%5 Government Bond 5.50% EUR 79000 86,388 0.44
15/12/2029 EUR 39,000 39,489 0.20 g ’ .
Italy Buoni Poliennali Del Tesoro 3.50% ’;‘59}8792%""2‘185 Government Bond 0.75% EUR 3000 29663 0l
01/03/2030 EUR 152,000 151,419 0.77 ) v .
Italy Buoni Poliennali Del Tesoro 1.35% ’1\‘5‘%‘15‘/%2%5 Government Bond 0.00% EUR 48000 1598 0.2
01/04/2030 EUR 24,000 21,218 0.11 , ’ E
Italy Buoni Poliennali Del Tesoro 3.70% yl\lse/tgf/rzl%g%s Government Bond 2.50% EUR 89,000 88,051 0.45
15/06/2030 EUR 113,000 113,241 0.58 i 4 .
Italy Buoni Poliennali Del Tesoro 0.95% ’1\‘59}5‘79/";%%‘105 Government Bond 0.00% fUR 2000 — 010
01/08/2030 EUR 25,000 21,347 0.11 ) 4 .
Italy Buoni Poliennali Del Tesoro 3.50% ’1\‘5‘%‘;92%?15 Government Bond 0.00% FUR 22000 R 0.00
15/02/2031 EUR 27,000 26,647 0.14 ) , :
Italy Buoni Poliennali Del Tesoro 0.90% ’;‘5‘?8’732%”3‘125 Government Bond 0.50% EUR 69,000 5767 0.29
01/04/2031 EUR 117,000 97,610 0.50 ) ’ .
Italy Buoni Poliennali Del Tesoro 6.00% ’1\‘59;5‘5"2'%%‘135 Government Bond 2.50% EUR £0.000 58930 030
01/05/2031 EUR 139,000 158,377 0.81 ) ’ E
Italy Buoni Poliennali Del Tesoro 0.60% ’1\‘5‘?8;%%%5 Government Bond 2.50% EUR 20,000 29344 015
01/08/2031 EUR 133,000 107,375 0.55 A ’ .
Italy Buoni Poliennali Del Tesoro 4.00% ’;‘ggﬁg%g%s Government Bond 0.00% EUR 136,000 01859 047
30/10/2031 EUR 45,000 45,760 0.23 A g .
Italy Buoni Poliennali Del Tesoro 0.95% ’1\‘59;5‘19/"2'%1%5 Government Bond 0.50% fUR 67000 26,988 04
01/12/2031 EUR 79,000 64,820 0.33 ! . -
Italy Buoni Poliennali Del Tesoro 0.95% ’1\156}852'%2(125 Government Bond 3.75% EUR 31,000 34304 01
01/06/2032 EUR 21,000 16,954 0.09 )’ ’ .
Italy Buoni Poliennali Del Tesoro 2.50% ’1\158}8{3/%2(175 Government Bond 2.75% EUR 26,000 24,026 038
01/12/2032 EUR 20,000 18,086 0.09 ) 4 .
Italy Buoni Poliennali Del Tesoro 5.75% ’1\‘59}5‘32'%2%5 Government Bond 0.00% fUR 48000 2355 ol
01/02/2033 EUR 124,000 140,456 0.71 , ’ .
Italy Buoni Poliennali Del Tesoro 4.40% Netherlands Government Bond 2.00%
01/05/2033 EUR 47,000 48,733 025 15/01/2054 EUR 29,000 23,860 0.12
Italy Buoni Poliennali Del Tesoro 2.45% Netherlands total
01/09/2033 EUR 43,000 38,229 0.19  etherianas tota 883,672 4.50
Italy Buoni Poliennali Del Tesoro 4.20%
Portugal (31 December 2023: 2.09%)
I(g/l\(/)é/uzg)n?ioliennali Del Tesoro 3.85% EUR 15,000 15241 0.08 Portugal Obrigacoes do Tesouro OT 2.88%
- 15/10/2025 EUR 64,000 63,785 033
01/07/2034 . . EUR 41,000 40393 0.21 Portugal Obrigacoes do Tesouro OT 2.88%
Italy Buoni Poliennali Del Tesoro 5.00% 21/07/2026 EUR 30,000 20.953 0.15
ﬁ;/l\(/)SBﬁzo?ﬁioHennali Del Tesoro 3.35% e 197,000 10282 o0 Portugal Obrigacoes do Tesouro OT
- 0.70% 15/10/2027 EUR 33,000 30,834 0.16
01/03/203.5 . . EUR 38,000 35,648 018 Portugal Obrigacoes do Tesouro OT 2.13%
Italy Buoni Poliennali Del Tesoro 4.00% 17/10/2028 EUR 35000 34.103 0.17
30/04/2035 . ) EUR 32,000 31864 016 Portugal Obrigacoes do Tesouro OT 1.95%
Italy Buoni Poliennali Del Tesoro 1.45% 15/06/2029 EUR 21.000 20.171 0.10
Icg/l\(/)é/uzg)nsiéPoHennali Del Tesoro 2.25% e 144,000 108729 0 Portugal Obrigacoes do Tesouro OT
: 3.88% 15/02/2030 EUR 46,000 48,397 0.25
{a Buon pofennaiDel Tesoro 4.00% 0o ©¥2 0% portyeal obrigacoesco Tesouro 01
: 0.48% 18/10/2030 EUR 23,000 19,877 010
Icg/l\%/fgnypoﬂennali Del Tesoro 0.95% FUR 72000 P02 040 Portugal Obrigacoes do Tesouro OT
: 0.30% 17/10/2031 EUR 31,000 25,693 0.13
I(g/l\(/BB/uz(JOn317Poliennali Del Tesoro 2.95% e 7,000 e o Portugal Obrigacoes do Tesouro OT 2.88%
: 20/10/2034 EUR 41,000 39,696 0.20
01/09/2038 . . EUR 20,000 17,215 0.09 Portugal Obrigacoes do Tesouro OT 4.10%
Italy Buoni Poliennali Del Tesoro 4.15% 15/04/2037 EUR 38.000 40,730 021
01/10/2039 EUR 22,000 21477 0.11 Portugal Obrigacoes do Tesouro OT 3.50%
18/06/2038 EUR 34,000 34,047 0.17
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Nominal Value Net Nominal Value Net

Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Portugal Obrigacoes do Tesouro OT 4.10% Spain Government Bond 1.45%
15/02/2045 EUR 20,000 21,216 0.11  31/10/2071 EUR 22,000 10,475 0.05
Portugal Obrigacoes do Tesouro OT 1.00%
12/04/2052 EUR 37,000 19,836 0.10  Spain total 2,892,431 14.73
Portugal total 428,338 2.18  Total investments in Government Debt Securities 19,451,617 99.03
Spain (31 December 2023: 14.58%)
Spain Government Bond 2.15%
31/10/2025 EUR 31,000 30,562 016 1O Bonds 19,451,617 99.03
Spain Government Bond 0.00%
31/01/2026 EUR 103,000 98,035 0.50
Spain Government Bond 1.95%
30/04/2026 EUR 92,000 90,074 0.46
Spain Government Bond 2.80%
31/05/2026 EUR 65,000 64,573 0.33
Spain Government Bond 5.90%
30/07/2026 EUR 23,000 24,261 0.12
Spain Government Bond 1.30%
31/10/2026 EUR 95,000 91,279 0.47
Spain Government Bond 0.00%
31/01/2027 EUR 102,000 94,288 0.48
Spain Government Bond 1.50%
30/04/2027 EUR 129,000 123,649 0.63
Spain Government Bond 2.50%
31/05/2027 EUR 24,000 23,619 0.12
Spain Government Bond 0.80%
30/07/2027 EUR 108,000 100,952 0.51
Spain Government Bond 0.00%
31/01/2028 EUR 27,000 24,258 0.12
Spain Government Bond 1.40%
30/04/2028 EUR 57,000 53,713 0.27
Spain Government Bond 1.40%
30/07/2028 EUR 106,000 99,535 0.51
Spain Government Bond 5.15%
31/10/2028 EUR 110,000 119,382 0.61
Spain Government Bond 6.00%
31/01/2029 EUR 36,000 40,551 0.21
Spain Government Bond 1.45%
30/04/2029 EUR 34,000 31,632 0.16
Spain Government Bond 0.80%
30/07/2029 EUR 82,000 73,415 0.37
Spain Government Bond 0.60%
31/10/2029 EUR 157,000 138,354 0.71
Spain Government Bond 0.50%
30/04/2030 EUR 136,000 117,697 0.60
Spain Government Bond 1.95%
30/07/2030 EUR 86,000 80,752 0.41
Spain Government Bond 1.25%
31/10/2030 EUR 29,000 25,954 0.13
Spain Government Bond 0.10%
30/04/2031 EUR 33,000 26,960 0.14
Spain Government Bond 0.50%
31/10/2031 EUR 143,000 118,502 0.60
Spain Government Bond 0.70%
30/04/2032 EUR 97,000 80,490 0.41
Spain Government Bond 5.75%
30/07/2032 EUR 92,000 108,473 0.55
Spain Government Bond 3.15%
30/04/2033 EUR 67,000 66,297 0.34
Spain Government Bond 2.35%
30/07/2033 EUR 40,000 37,058 0.19
Spain Government Bond 3.55%
31/10/2033 EUR 15,000 15,253 0.08
Spain Government Bond 3.25%
30/04/2034 EUR 87,000 86,080 0.44
Spain Government Bond 1.85%
30/07/2035 EUR 137,000 117,016 0.60
Spain Government Bond 4.20%
31/01/2037 EUR 111,000 118,364 0.60
Spain Government Bond 3.90%
30/07/2039 EUR 52,000 53,082 0.27
Spain Government Bond 4.90%
30/07/2040 EUR 119,000 135,371 0.69
Spain Government Bond 1.00%
30/07/2042 EUR 66,000 42,296 0.22
Spain Government Bond 3.45%
30/07/2043 EUR 23,000 21,756 0.11
Spain Government Bond 5.15%
31/10/2044 EUR 36,000 42,593 0.22
Spain Government Bond 2.90%
31/10/2046 EUR 131,000 112,408 0.57
Spain Government Bond 2.70%
31/10/2048 EUR 20,000 16,307 0.08
Spain Government Bond 1.00%
31/10/2050 EUR 21,000 11,162 0.06
Spain Government Bond 1.90%
31/10/2052 EUR 76,000 49,891 0.25
Spain Government Bond 4.00%
31/10/2054 EUR 46,000 45,874 0.23
Spain Government Bond 3.45%
30/07/2066 EUR 34,000 30,188 0.15
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As at 30 June 2024
Fair % of
Value Net
EUR Assets
Total financial assets at fair value through profit or loss 19,451,617 99.03
Cash 10,933 0.06
Other assets and liabilities 179,271 0.91
Net asset value attributable to holders of redeemable participating shares 19,641,821 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 89.49
Other assets 10.51
Total Assets 100.00
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JPMorgan ETFs (Ireland) ICAV - BetaBuilders UK Gilt 1-5 yr UCITS ETF
Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of
Nominal Value Net
Investments Currency Value GBP Assets
Bonds

Government Debt Securities (31 December 2023: 99.37%)
United Kingdom (31 December 2023: 99.37%)

UK Gilt 2.00% 07/09/2025 GBP 5,329,800 5,167,241 8.75
UK Gilt 3.50% 22/10/2025 GBP 4,888,000 4,809,596 8.14
UK Gilt 0.13% 30/01/2026 GBP 4,755,400 4,462,039 7.55
UK Gilt 1.50% 22/07/2026 GBP 5,833,000 5,518,135 9.34
UK Gilt 0.38% 22/10/2026 GBP 4,429,000 4,055,370 6.87
UK Gilt 4.13% 29/01/2027 GBP 4,411,000 4,382,946 7.42
UK Gilt 3.75% 07/03/2027 GBP 3,243,000 3,188,291 5.40
UK Gilt 1.25% 22/07/2027 GBP 5,483,000 5,034,381 8.52
UK Gilt 4.25% 07/12/2027 GBP 3,621,000 3,635,267 6.15
UK Gilt 0.13% 31/01/2028 GBP 4,179,000 3,633,849 6.15
UK Gilt 4.50% 07/06/2028 GBP 4,718,000 4,771,974 8.08
UK Gilt 1.63% 22/10/2028 GBP 5,057,000 4,586,598 7.77
UK Gilt 6.00% 07/12/2028 GBP 1,931,000 2,083,163 3.53
UK Gilt 0.50% 31/01/2029 GBP 3,963,000 3,382,896 573
United Kingdom total 58,711,746 99.40
Total investments in Government Debt Securities 58,711,746 99.40
Total Bonds 58,711,746 99.40

Fair % of

Value Net

GBP Assets

Total financial assets at fair value through profit or loss 58,711,746 99.40

Cash 29,880 0.05

Other assets and liabilities 326,131 0.55

Net asset value attributable to holders of redeemable participating shares 59,067,757 100.00

% of

Total

Analysis of total assets Assets

Transferable securities and money market instruments admitted to official stock exchange listing 98.00

Other assets 2.00

Total Assets 100.00

161



JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Equity UCITS ETF

Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usp Assets  Investments Currency Value usp Assets
Equities (31 December 2023: 99.52%) Arista Networks, Inc. usb 112 39,254 0.19
Australia (31 December 2023: 0.08%) Arthur J Gallagher & Co. usb 95 24,634 0.12
Atlassian Corp. ‘A’ usp 69 12,205 0.06 Aspen Technology, Inc. usb 12 2,384 0.01
AT&T, Inc. usb 3,134 59,891 0.29
Australia total 12,205 0.06 Atmos Energy Corp. usD 66 7,699 0.04
Autodesk, Inc. usb 94 23,260 0.11
Bermuda (31 December 2023: 0.10%) Automatic Data Processing, Inc. usb 180 42,964 0.21
Arch Capital Group Ltd. usb 163 16,445 0.08  Autozone, Inc. usD 8 23,713 0.11
Everest Group Ltd. usb 19 7,240 0.03  AvalonBay Communities, Inc., REIT usb 62 12,827 0.06
Avangrid, Inc. usb 31 1,101 0.01
Bermuda total 23,685 0.1 Avantor, Inc. usb 296 6,275 0.03
Canada (31 December 2023 0.14%) Avery Dennispn Corp. usb 35 7,653 0.04
Lululemon Athletica, Inc. usp 49 14,636 0.07  Axon Enterprise, inc. usb 31 9,121 0.04
Baker Hughes Co. ‘A’ usop 441 15,510 0.07
Canada total 14,636 0.07 BallCorp. usb 138 8,283 0.04
Bank of America Corp. usb 2,979 118,475 0.57
Ireland (31 December 2023: 1.01%) Bank of New York Mellon Corp. (The) usb 327 19,584 0.09
Accenture plc A’ usb 275 83438 0.40  Baxter International, Inc. usp 222 7,426 0.04
Allegion plc usb 38 4,490 0.02 " Becton Dickinson & Co. usp 127 29,681 0.14
Aptiv plc usb 119 8,380 0.04  Bentley Systems, Inc. ‘B’ usb 59 2,912 0.01
Medtronic plc uso 575 45,258 0.22 Berkshire Hathaway, Inc. ‘B’ usp 789 320,965 1.54
Trane Technologies plc usop 100 32,893 016 gest Buy Co., Inc. usb 36 7,249 0.03
Biogen, Inc. usb 63 14,605 0.07
Ireland total 174,459 0.84  giomMarin Pharmaceutical, Inc. usp 82 6,751 0.03
Netherlands (31 December 2023: 0.14%) Bio-Techne Corp. usb 69 4,944 0.02
NXP Semiconductors NV usop 112 30,138 0.4  BlackRock, Inc. ‘A’ usb 65 51,176 0.25
Blackstone, Inc. ‘A’ usb 313 38,749 0.19
Netherlands total 30,138 0.14 Block, Inc. ‘A’ usb 242 15,607 0.07
R Boeing Co. (The) usb 269 48,961 0.23
Switzerland (31 December 2023: 0.25%) Booking Holdings, Inc. usDb 15 59,422 0.29
Chubb Ltd. usb 177 45,149 0.22° ooz Allen Hamilton Holding Corp. ‘A’ usb 56 8,618 0.04
Garmin Ltd. usb 67 10,916 0.05  Boston Properties, Inc., REIT uso 69 4,248 0.02
R Boston Scientific Corp. usb 642 49,440 0.24
Switzerland total 56,065 027 Bristol-Myers Squibb Co. usb 892 37,045 0.8
United Kingdom (31 December 2023: 0.25%) Broadcom, Inc. usb 199 319,500 1.53
Amcor plc usp 633 6,191 0.03  Broadridge Financial Solutions, Inc. usb 51 10,047 0.05
CNH Industrial NV usp 397 4,022 0.02  Brown &Brown, Inc. usb 107 9,567 0.05
Ferguson plc usb 89 17,235 0.08 Brown-Forman Corp. ‘A’ usb 21 927 0.00
Pentair plc usb 72 5,520 0.03  Brown-Forman Corp. ‘B’ usb 130 5,615 0.03
Willis Towers Watson plc usop 45 11,796 0.06  Builders FirstSource, Inc. usob 53 7,336 0.04
Bunge Global SA usop 62 6,620 0.03
United Kingdom total 44,764 0.22  Burlington Stores, Inc. usb 28 6,720 0.03
. Cadence Design Systems, Inc. usb 119 36,622 0.18
United States (31 December 2023: 97.37%) Camden Property Trust, REIT usp 47 5,128 0.02
3M Co. ‘ usp 242 24,730 012 campbell Soup Co. usb 87 3932 0.02
Abbo@t Laboratories usb 760 78,972 0.38 Capital One Financial Corp. UsD 167 23,121 0.11
AbbVie, Inc. usb 774 132,756 064 Cardinal Health, Inc. usb 107 10,520 0.05
ABIOMED, Inc. CVR usb 25 26 * Carlyle Group, Inc. (The) usop 94 3,774 0.02
Adobe, Inc. i ) usb 196 108,886 0.52 CarMax, Inc. usD 69 5,060 0.02
Advanced Micro Devices, Inc. usb 707 114,682 055 carnival Corp. usD 438 8,199 0.04
AES Corp. (The) usb 311 5,464 0-03 " carrier Global Corp. usb 368 23,213 0.1
Aflac, Inc. , usD 227 20273 010 Caterpillar, Inc. UsD 214 71,283 034
Agilent Technologies, Inc. usb 128 16,593 0.08 (R Group, Inc. ‘A’ usb 133 11,852 0.06
A@r Products & Chemicals, Inc. usp 97 25,031 012 (py Corp. usp 50 13,207 0.06
Alrbnb,_lnc. A ) usb 187 28,355 0.14 " (elanese Corp. ‘A’ usb 48 6,475 0.03
Akamai Technologies, Inc. usb 67 6,035 0.03 Cencora, Inc. ‘A’ usb 76 17.123 0.08
Albemarle Corp. . usb 51 4,872 0.02 contene Corp. uso 233 15,448 0.07
Albertsor)s Cos., Inc. ‘A - usb 172 3,397 0.02 " centerpoint Energy, Inc. usb 280 8,674 0.04
Alexandria Real Estate Equities, Inc., REIT usp 68 7,954 0.04  (F |ndustries Holdings, Inc. usb 30 5930 0.03
Align Technology, Inc. usb 33 7,967 0.04  charles River Laboratories International,
Alliant Energy Corp. usb 112 5,701 0.03  |nc. usb 22 4,545 0.02
Allstate Corp. (The) ‘ usb 115 18,361 0.09  Charles Schwab Corp. (The) usp 629 46,351 0.22
Alnylam Pharmaceuticals, Inc. usp 55 13,365 0.06  charter Communications, Inc. ‘A’ usD 43 12,855 0.06
Alphabet, Inc. ‘A’ usp 2,575 469,036 2.25  Cheniere Energy, Inc. usD 100 17,483 0.08
Alphabet, Inc. ‘C’ usb 2,295 420,949 2.02 " Chevron Corp. usb 754 117,941 0.57
Altria Group, Inc. usp 753 34,299 016 chipotle Mexican Grill, Inc. ‘A’ usb 600 37,590 0.18
Amazon.com, Inc. usp 4,120 796,190 3.82  Church & Dwight Co., Inc. usD 108 11,197 0.05
Ameren Corp. usb 117 8,320 0.04  (igna Group (The) usp 124 40,991 0.20
American Electric Power Co., Inc. usb 231 20,268 0.10  Cincinnati Financial Corp. usDb 68 8,031 0.04
American Express Co. usb 251 58,119 0.28  (intas Corp. usD 38 26,610 0.13
American Financial Group, Inc. usp 32 3,937 0.02  (isco Systems, Inc. usp 1,767 83,950 0.40
American International Group, Inc. usb 290 21,530 0.10  Citigroup, Inc. usb 833 52,862 0.25
American Tower Corp., REIT usb 204 39,654 0.19 " Citizens Financial Group, Inc. usb 199 7,170 0.03
American Water Works Co., Inc. usb 85 10,979 0.05  Clorox Co. (The) usD 54 7,369 0.04
Ameriprise Financial, Inc. usb 43 18,369 0.09  Cloudflare, Inc. ‘A’ usD 132 10,934 0.05
AMETEK, Inc. usp 101 16,838 0.08  CME Group, Inc. ‘A’ usD 158 31,063 0.15
Amgen, Inc. usb 235 73,426 035  cMms Energy Corp. usb 131 7,798 0.04
Amphenol Corp. ‘A’ usb 524 35,302 017 Coca-Cola Co. (The) usp 1,713 109,032 0.52
Analog Devices, Inc. uso 218 49,761 0.24  cognizant Technology Solutions Corp. ‘A’ usD 220 14,960 0.07
Annaly Capital Management, Inc., REIT usb 219 4,174 0.02  (oinbase Global, Inc. ‘A" usb 36 19,112 0.09
ANSYS, Inc. usb 38 12,217 0.06  (Colgate-Palmolive Co. usb 361 35,031 0.17
Aon plc A’ usb 95 27,890 013 comcast Corp. ‘A’ uso 1,716 67,199 0.32
APA Corp. usp 162 4,769 0.02  conagra Brands, Inc. usD 209 5,940 0.03
Apollo Global Management, Inc. usb 174 20,544 0.10  conocophillips usb 512 58,563 0.28
Apple, Inc. usb 6,326 1,332,382 640 Consolidated Edison, Inc. usp 151 13,502 0.06
Applied Materials, Inc. usb 363 85,664 0.4l constellation Brands, Inc. ‘A’ usp 71 18,267 0.09
Archer-Daniels-Midland Co. usb 216 13,057 0.06  Constellation Energy Corp. usoD 138 27,637 0.13
Ares Management Corp. ‘A’ usb 81 10,796 0.05
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Cooper Cos., Inc. (The) usb 87 7,595 0.04  Fiserv, Inc. usb 255 38,005 0.18
Copart, Inc. usb 383 20,743 0.10  Flex Ltd. usb 179 5,279 0.03
Corebridge Financial, Inc. usp 101 2,941 0.01  Ford Motor Co. usb 1,722 21,594 0.10
Corning, Inc. usb 339 13,170 0.06  Fortinet, Inc. usb 285 17,177 0.08
Corpay, Inc. usb 30 7,992 0.04  Fortive Corp. usb 154 11,411 0.05
Corteva, Inc. usb 305 16,452 0.08  Fox Corp. ‘A usb 102 3,506 0.02
CoStar Group, Inc. usb 178 13,197 0.06  Fox Corp. ‘B’ usb 58 1,857 0.01
Costco Wholesale Corp. usop 195 165,748 0.80  Franklin Resources, Inc. usb 125 2,794 0.01
Coterra Energy, Inc. usb 327 8,721 0.04  Freeport-McMoRan, Inc. usb 629 30,569 0.15
Coupang, Inc. ‘A usop 525 10,999 0.05  Gartner, Inc. usb 34 15,268 0.07
CRH plc usop 301 22,569 0.11  GE HealthCare Technologies, Inc. usop 172 13,402 0.06
Crowdstrike Holdings, Inc. ‘A’ usb 101 38,702 0.19  GE Vernova, Inc. usb 120 20,581 0.10
Crown Castle, Inc., REIT usb 190 18,563 0.09  Gen Digital, Inc. usb 252 6,295 0.03
Crown Holdings, Inc. usb 53 3,943 0.02  General Dynamics Corp. usb 100 29,014 0.14
CSX Corp. usb 857 28,667 0.14  General Electric Co. usop 479 76,147 0.37
Cummins, Inc. usb 60 16,616 0.08  General Mills, Inc. usb 249 15,752 0.08
CVS Health Corp. usb 550 32,483 0.16  General Motors Co. usb 499 23,184 0.11
Danaher Corp. uso 296 73,956 0.35  Genuine Parts Co. usb 61 8,438 0.04
Darden Restaurants, Inc. usb 53 8,020 0.04  Gilead Sciences, Inc. usb 546 37,461 0.18
Datadog, Inc. ‘A usb 129 16,730 0.08  Global Payments, Inc. usb 111 10,734 0.05
Dayforce, Inc. uso 68 3,373 0.02  GoDaddy, Inc. ‘A’ usb 59 8,243 0.04
Deckers Outdoor Corp. usb 11 10,647 0.05  Goldman Sachs Group, Inc. (The) usb 142 64,229 0.31
Deere & Co. usb 111 41,473 0.20  Halliburton Co. usb 388 13,107 0.06
Dell Technologies, Inc. ‘C’ usb 116 15,998 0.08  Hartford Financial Services Group, Inc.
Delta Air Lines, Inc. usb 281 13,331 0.06  (The) usb 129 12,970 0.06
Devon Energy Corp. usb 277 13,130 0.06  HCA Healthcare, Inc. usb 85 27,309 0.13
Dexcom, Inc. usp 174 19,728 0.09 Healthpeak Properties, Inc., REIT usop 310 6,076 0.03
Diamondback Energy, Inc. usp 76 15,214 0.07  HEICO Corp. usb 19 4,249 0.02
Digital Realty Trust, Inc., REIT usb 142 21,591 0.10  HEICO Corp. ‘A’ usb 34 6,036 0.03
Discover Financial Services usp 110 14,389 0.07  Hershey Co. (The) usp 65 11,949 0.06
DocusSign, Inc. ‘A’ usp 89 4,761 0.02  Hess Corp. usb 122 17,997 0.09
Dollar General Corp. usp 96 12,694 0.06  Hewlett Packard Enterprise Co. usb 570 12,067 0.06
Dollar Tree, Inc. usp 90 9,609 0.05  Hilton Worldwide Holdings, Inc. usb 107 23,347 0.11
Dominion Energy, Inc. usb 367 17,983 0.09  Hologic, Inc. usb 102 7,573 0.04
Domino’s Pizza, Inc. usp 15 7,745 0.04 Home Depot, Inc. (The) usb 434 149,400 0.72
DoorDash, Inc. ‘A’ usp 135 14,685 0.07  Honeywell International, Inc. usb 285 60,859 0.29
Dover Corp. usb 60 10,827 0.05  Hormel Foods Corp. usb 127 3,872 0.02
Dow, Inc. usD 307 16,286 0.08  Host Hotels & Resorts, Inc., REIT usp 306 5,502 0.03
DR Horton, Inc. usp 133 18,744 0.09 Howmet Aerospace, Inc. usb 178 13,818 0.07
DTE Energy Co. usb 90 9,991 0.05 HP, Inc. usb 432 15,129 0.07
Duke Energy Corp. usD 338 33,878 0.16  Hubbell, Inc. ‘B’ usD 23 8,406 0.04
DuPont de Nemours, Inc. usb 183 14,730 0.07  HubSpot, Inc. usb 22 12,975 0.06
Dynatrace, Inc. usp 121 5,414 0.03  Humana, Inc. usb 53 19,803 0.09
East West Bancorp, Inc. usb 61 4,467 0.02  Huntington Bancshares, Inc. usb 632 8,330 0.04
Eastman Chemical Co. usp 52 5,094 0.02  Huntington Ingalls Industries, Inc. usb 17 4,188 0.02
Eaton Corp. plc usb 175 54,871 0.26  IDEX Corp. usb 33 6,640 0.03
eBay, Inc. usb 222 11,926 0.06  IDEXX Laboratories, Inc. usb 36 17,539 0.08
Ecolab, Inc. usb 111 26,418 0.13  Illinois Tool Works, Inc. usb 130 30,805 0.15
Edison International uso 168 12,064 0.06 lllumina, Inc. usD 69 7,202 0.03
Edwards Lifesciences Corp. usb 264 24,386 0.12  Incyte Corp. usop 72 4,365 0.02
Electronic Arts, Inc. usb 107 14,908 0.07 Ingersoll Rand, Inc. usb 177 16,079 0.08
Elevance Health, Inc. usb 102 55,270 0.27  Insulet Corp. usb 31 6,256 0.03
Eli Lilly & Co. usp 371 335,896 1.61  Intel Corp. usb 1,866 57,790 0.28
Emerson Electric Co. usp 250 27,540 0.13 Intercontinental Exchange, Inc. usop 251 34,359 0.16
Enphase Energy, Inc. usp 60 5,983 0.03 International Business Machines Corp. usb 403 69,699 0.33
Entegris, Inc. usop 66 8,936 0.04 International Flavors & Fragrances, Inc. usb 112 10,664 0.05
Entergy Corp. usb 92 9,844 0.05 International Paper Co. usop 150 6,472 0.03
EOG Resources, Inc. usp 251 31,593 0.15  Interpublic Group of Cos., Inc. (The) usop 165 4,800 0.02
EPAM Systems, Inc. usb 24 4,515 0.02  Intuit, Inc. usb 123 80,837 0.39
EQT Corp. usb 181 6,693 0.03  Intuitive Surgical, Inc. usb 155 68,952 0.33
Equifax, Inc. usD 54 13,093 0.06  Invitation Homes, Inc., REIT usp 251 9,008 0.04
Equinix, Inc., REIT usD 42 31,777 0.15  IQVIA Holdings, Inc. usp 80 16,915 0.08
Equitable Holdings, Inc. usD 133 5,434 0.03 Iron Mountain, Inc., REIT usob 128 11,471 0.05
Equity LifeStyle Properties, Inc., REIT usb 79 5,145 0.02 Jack Henry & Associates, Inc. uso 32 5313 0.03
Equity Residential, REIT usb 150 10,401 0.05 Jacobs Solutions, Inc. usp 55 7,684 0.04
Essex Property Trust, Inc., REIT usp 28 7,622 0.04 JBHunt Transport Services, Inc. usb 36 5,760 0.03
Estee Lauder Cos., Inc. (The) ‘A’ usb 102 10,853 0.05 JM Smucker Co. (The) usop 46 5,016 0.02
Evergy, Inc. usb 101 5,350 0.03  Johnson & Johnson usb 1,055 154,199 0.74
Eversource Energy usop 153 8,677 0.04 Johnson Controls International plc usb 298 19,808 0.09
Exact Sciences Corp. usp 81 3,422 0.02  JPMorgan Chase & Co. (1) usb 1,258 254,443 1.22
Exelon Corp. usb 436 15,090 0.07 Juniper Networks, Inc. usb 142 5177 0.02
Expedia Group, Inc. usb 55 6,929 0.03  Kellanova usb 115 6,633 0.03
Expeditors International of Washington, KenvAue, Inc. usop 760 13,817 0.07
Inc. usb 61 7,612 0.04  Keurig Dr Pepper, Inc. usb 476 15,898 0.08
Extra Space Storage, Inc., REIT usb 93 14,453 0.07  KeyCorp usb 410 5,826 0.03
Exxon Mobil Corp. usb 1,976 227,477 1.09  Keysight Technologies, Inc. usb 76 10,393 0.05
F5, Inc. usb 26 4,478 0.02  Kimberly-Clark Corp. usb 148 20,454 0.10
FactSet Research Systems, Inc. uso 17 6,941 0.03  Kimco Realty Corp., REIT usb 295 5,741 0.03
Fair Isaac Corp. usb 1 16,375 0.08  Kinder Morgan, Inc. usb 861 17,108 0.08
Fastenal Co. usb 250 15,710 0.08 KKR & Co., Inc. usb 291 30,625 0.15
FedEx Corp. usb 99 29,684 0.14  KLA Corp. usb 59 48,646 0.23
Fidelity National Financial, Inc. usb 113 5,584 0.03  Kraft Heinz Co. (The) usb 392 12,630 0.06
Fidelity National Information Services, Inc. usop 246 18,539 0.09  Kroger Co. (The) usb 296 14,779 0.07
Fifth Third Bancorp usb 298 10,874 0.05  L3Harris Technologies, Inc. usb 83 18,640 0.09
First Citizens BancShares, Inc. ‘A’ usb 5 8,418 0.04  Labcorp Holdings, Inc. usop 37 7,530 0.04
First Solar, Inc. uso 45 10,146 0.05 Lam Research Corp. usb 57 60,696 0.29
FirstEnergy Corp. usb 223 8,534 0.04  Lamb Weston Holdings, Inc. usop 63 5,297 0.03
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Las Vegas Sands Corp. usb 178 7,876 0.04  Pfizer, Inc. usb 2,484 69,502 0.33
Leidos Holdings, Inc. uso 59 8,607 0.04  PG&E Corp. usb 935 16,325 0.08
Lennar Corp. ‘A’ usb 105 15,736 0.08  Philip Morris International, Inc. usop 680 68,904 0.33
Lennar Corp. ‘B’ usb 4 558 - Phillips 66 usb 185 26,116 0.13
Lennox International, Inc. usb 14 7,490 0.04  Pinterest, Inc. ‘A’ usb 261 11,502 0.06
Liberty Media Corp.-Liberty Formula One PNC Financial Services Group, Inc. (The) usop 174 27,054 0.13
w A , usp 10 642 Pool Corp. usD 17 5,225 0.02
Liberty Media Corp.-Liberty Formula One PPG Industries, Inc. usD 103 12,967 0.06
C usb 90 6,466 0.03 ppL Corp. usb 323 8,931 0.04
Linde plc i usD 210 92,150 044 principal Financial Group, Inc. usb 102 8,002 0.04
Live Nation Entertainment, Inc. usb 65 6,093 0.03 " procter & Gamble Co. (The) usp 1,035 170,692 0.82
LKQ Corp. usb 117 4,866 0.02 progressive Corp. (The) usp 256 53,174 0.26
Lockheed Martin Corp. usb 93 43,440 0.21 Prologis, Inc., REIT usb 405 45,486 0.22
Loews Corp. usb 81 6,054 0.03 " prudential Financial, Inc. usD 158 18,516 0.09
Lowe’s Cos., Inc. usop 251 55,335 0.27 PTC, InC. usp 52 9,447 0.05
LPL Financial Holdings, Inc. usp 33 9,217 0.04  pyplic Service Enterprise Group, Inc. usD 218 16,067 0.08
LyondellBasell Industries NV ‘A usb 113 10,810 0.05  pyblic Storage, REIT usp 69 19,848 0.10
M&T Bank Corp. usb 73 11,049 0.05  pylteGroup, Inc. usp 22 10,129 0.05
Marathon il Corp. usop 247 7,081 0.03 " Qorvo, Inc. usp 42 4,874 0.02
Marathon Petroleum Corp. usb 154 26,716 013 QUALCOMM, Inc. usD 489 97,399 0.47
Markel Group, Inc. usb 6 9454 0.05  quanta Services, Inc. usb 64 16,262 0.08
Marriott International, Inc. ‘A’ usb 106 25,628 0.2 quest Diagnostics, Inc. UsD 49 6,707 0.03
Marsh & McLennan Cos., Inc. usb 216 45,516 0.22 Raymond James Financial, Inc. usp 83 10,260 0.05
Martin Marietta Materials, Inc. usb 27 14,629 0.07 Realty Income Corp., REIT usp 382 20,177 0.10
Marvell Technology, Inc. usop 377 26,352 0.13 Regency Centers Corp., REIT usp 73 4,541 0.02
Masco Corp. usb 96 6,400 0.03 " Regeneron Pharmaceuticals, Inc. usp 46 48,347 0.23
Mastercard, Inc. A usb 362 159,700 0.77" " Regions Financial Corp. usp 402 8,056 0.04
McCormick & Co., Inc. usb 110 7,803 0.04  Reinsurance Group of America, Inc. ‘A’ usD 29 5,953 0.03
McDonald’s Corp. usb 317 80,784 0.39 Republic Services, Inc. ‘A’ usp 90 17,491 0.08
McKesson Corp. usb 57 33,290 0.16 ResMed, Inc. usD 64 12,251 0.06
Merck & Co., Inc. usbp 1,111 137,542 0.66 Rewvity, Inc. usp 54 5,662 0.03
Meta Platforms, Inc. ‘A’ usb 961 484,555 233 ROBLOX Corp. ‘A’ usp 229 8,521 0.04
MetLife, Inc. . usb 262 18,390 0.09  Rockwell Automation, Inc. usop 50 13,764 0.07
Mettler-Toledo International, Inc. usb 9 12,578 0.06  Rollins, Inc. usp 129 6,294 0.03
MGM Resorts International usp 106 4,711 0.02 " Roper Technologies, Inc. usD 47 26,492 0.13
Microchip Technology, Inc. uso 233 21,319 010 Ross Stores, Inc. usop 145 21,071 0.10
M!cron Technology, Inc. usbp 483 63,529 0.30 Royal Caribbean Cruises Ltd. usp 103 16,421 0.08
Microsoft Corp. usb 3,258 1,456,163 6.99  Royalty Pharma plc ‘A’ usD 176 4,641 0.02
Mid-America Apartment Communities, RTX Corp. usp 582 58,427 0.28
Inc., REIT usp 51 7.273 0.03 " 5gp Global, Inc. usp 137 61,102 0.29
Molqerna, lTCH usb 147 17,456 0.08  sajesforce, Inc. usD 412 105,925 0.51
Molina Healthcare, Inc. .~ usb 25 7,432 0.04 5B Communications Corp., REIT ‘A’ usp 47 9,226 0.04
Molson Coors Beverage Co. ‘B usD 77 3,914 0.02 Schiymberger NV USD 626 29,535 0.14
Mondelez International, Inc. °A usb 588 38,479 018 seacate Technology Holdings plc usD 88 9,088 0.04
MongoDB, Inc. ‘A usb 31 7,749 0.04 Sempra uso 276 20,993 0.10
Monolithic Power Systems, Inc. usb 20 16,434 0.08  carviceNow. Inc usp 20 70,800 034
Monster Beverage Corp. usD 322 16,084 0.08  gperwin-williams Co. (The) Usb 103 30,738 015
Moody’s Corp. usb 69 29,044 0.14 " imon property Group, Inc., REIT usb 134 20,341 0.10
Morgan Sta”'sv usb 550 53,454 026 irjus XM Holdings, Inc. usp 276 781 0.00
Mosaic Co. (T ‘?) usb 141 4,075 0.02 Skyworks Solutions, Inc. usb 70 7,461 0.04
Motorola Solutions, Inc. usp 73 28,182 014 snap Inc. ‘A’ usp 474 7,873 0.04
MSCI, Inc. “A’ usp 35 16,861 0.08  ghap o, Inc. usp 23 6,012 0.03
Nasdag, Inc. usb 170 10,244 0.05 Snowflake, Inc. ‘A’ usp 143 19,318 0.09
NetﬁPDv Inc. usp 90 11,592 0.06  southern Co. (The) usp 478 37,078 0.8
Netflix, Inc. usb 189 127,552 0.61  5quthern Copper Corp. usb 38 4,094 0.02
Neurocrine Biosciences, Inc. usD 44 6,057 0.03  couthwest Airlines Co. USD 260 7439 0.04
Newmont Corp. usp 505 2L144 0.10 558 Technologies Holdings, Inc. usb 94 5,801 0.03
News Corp. ‘A usp 166 4,577 002" stanley Black & Decker, Inc. usop 67 5,353 0.03
News Corp. ‘B usp 46 1,306 001 starhucks Corp. usp 498 38,769 0.19
NextEra Energy, Inc. usb 899 63,658 0.31 State Street Corp. usb 132 9,768 0.05
NIKE, Inc.'B usb 514 38,740 019 stee pynamics, Inc. UsD 65 8,417 0.04
NiSource, Inc. usb 196 5,647 0.03 STERIS plc usD 43 9,440 0.05
Norfolk Southern Corp. usb 99 21,254 010 stryker Corp. usb 158 53,760 0.26
Northern Trust Corp. usp 89 7,474 0.04 " un communities, Inc., REIT usb 54 6,498 0.03
Northrop Grumman Corp. usb 65 28,337 0.14 Super Micro Computer, Inc. usp 22 18,026 0.09
NRG Energy, Inc. usb o1 7,085 0.03  synchrony Financial usb 176 8,305 0.04
Nucor Corp. usb 105 16,598 0.08  gynopsys, Inc. usb 67 39,869 0.19
NVIDIA Corp. usb 10,438 1,289,511 6.19 Sysco Corp. usD 218 15,563 0.07
NVR.(*j'”C' petral usb 1 7,589 0.04 1 Rowe Price Group, Inc. UsD 97 11,185 0.05
OEC' ental Petroleum Corp. usb 276 17,396 0.08 " Take-Two Interactive Software, Inc. usop 69 10,729 0.05
Okta, Inc."A™ usb 70 6,553 0.03  13rg3 Resources Corp. usp 97 12,492 0.06
Old Dominion Freight Line, Inc. usb 83 14,658 0.07 Target Corp. usp 202 20.904 0.14
oncom broub. - usp 86 7714 004 1¢ Connectivity Ltd. usD 134 20,158 0.10
ON Semiconductor Corp. usb 189 12,956 0.06 " Teledyne Technologies, Inc. usp 21 8,148 0.04
ONEOK, Inc. usp 255 20,795 010 Telefle, Inc. usb 2 4,417 0.02
Orac!e Corp. . usb 699 98,699 0.47 Teradyne, Inc. usp 68 10,084 0.05
O’Reilly Automotive, Inc. usb 26 27,458 0.13 Tesla. Inc. usD 1216 240,622 116
Otis Worldwide Corp. usp 177 17038 0.08  yeya5 Instruments, Inc. USD 398 77423 037
Owens Corning usb 38 6,601 0.03 " 1exas pacific Land Corp. usp 8 5,874 0.03
PACCAR, Inc. usp 225 23,161 011 1exiron. Inc. LoD a4 B 0.03
Packaging Corp. of‘Amenca} ) usb 39 7,120 0-03 " Thermo Fisher Scientific, Inc. usp 167 92,351 0.44
Palantir Technologies, Inc. ‘A usp 873 22,113 011 1) Cos.. Inc. (The) Usp 496 54610 0.26
Palo Alto Networks, Inc. usp 141 47,800 0.23  1_\obile US. Inc. Usp 174 30655 0.15
parker-Hannifin Corp. usb 56 28,325 0.14 Tractor Supply Co. usp 47 12.690 0.06
Paychex, ne usb 142 16,836 008 1rade Desk, Inc. (The) ‘A usD 195 19,046 0.09
o v R R S % S o
r . : TransUnion 6,304 0.03

PepsiCo, Inc. usb 603 99,453 0.48 usb 8
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Quantity/ Fair % of
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Investments Currency Value usbp Assets
Travelers Cos., Inc. (The) usb 100 20,334 0.10
Trimble, Inc. usb 107 5,983 0.03
Truist Financial Corp. usb 584 22,688 0.11
Twilio, Inc. ‘A usb 74 4,204 0.02
Tyler Technologies, Inc. usb 18 9,050 0.04
Tyson Foods, Inc. ‘A’ usb 123 7,028 0.03
Uber Technologies, Inc. usp 882 64,104 0.31
UDR, Inc., REIT usb 131 5,391 0.03
Ulta Beauty, Inc. usb 21 8,103 0.04
Union Pacific Corp. usb 267 60,411 0.29
United Airlines Holdings, Inc. usb 143 6,958 0.03
United Parcel Service, Inc. ‘B’ usb 320 43,792 0.21
United Rentals, Inc. usb 29 18,755 0.09
UnitedHealth Group, Inc. usb 403 205,232 0.99
Unity Software, Inc. usop 130 2,114 0.01
Universal Health Services, Inc. ‘B’ usb 26 4,808 0.02
uS Bancorp usb 681 27,036 0.13
Valero Energy Corp. uso 143 22,417 0.11
Veeva Systems, Inc. ‘A’ uso 65 11,896 0.06
Ventas, Inc., REIT usb 176 9,022 0.04
Veralto Corp. usb 104 9,929 0.05
VeriSign, Inc. usb 38 6,756 0.03
Verisk Analytics, Inc. ‘A’ usop 63 16,982 0.08
Verizon Communications, Inc. usb 1,843 76,005 0.36
Vertex Pharmaceuticals, Inc. usb 113 52,965 0.25
Vertiv Holdings Co. ‘A’ usb 158 13,678 0.07
Viatris, Inc. usb 525 5,581 0.03
VICI Properties, Inc., REIT ‘A’ usb 454 13,003 0.06
Visa, Inc. ‘A’ usb 690 181,104 0.87
Vistra Corp. usb 142 12,209 0.06
Vulcan Materials Co. usb 58 14,423 0.07
W R Berkley Corp. usb 90 7,072 0.03
Walgreens Boots Alliance, Inc. usop 314 3,798 0.02
Walmart, Inc. usb 1,904 128,920 0.62
Walt Disney Co. (The) uso 802 79,631 0.38
Warner Bros Discovery, Inc. usb 979 7,284 0.03
Waste Management, Inc. usp 161 34,348 0.16
Waters Corp. usb 26 7,543 0.04
Watsco, Inc. usb 15 6,949 0.03
WEC Energy Group, Inc. usp 138 10,827 0.05
Wells Fargo & Co. uso 1,528 90,748 0.44
Welltower, Inc., REIT usb 262 27,314 0.13
West Pharmaceutical Services, Inc. usb 32 10,540 0.05
Western Digital Corp. usb 142 10,759 0.05
Westinghouse Air Brake Technologies
Corp. usb 77 12,170 0.06
Westlake Corp. uso 15 2,172 0.01
Westrock Co. usb 12 5,629 0.03
Weyerhaeuser Co., REIT usb 319 9,056 0.04
Williams Cos., Inc. (The) usb 532 22,610 0.11
Workday, Inc. ‘A’ uso 93 20,791 0.10
WP Carey, Inc., REIT usb 95 5,230 0.02
WW Grainger, Inc. usb 20 18,045 0.09
Wynn Resorts Ltd. usb 42 3,759 0.02
Xcel Energy, Inc. uso 242 12,925 0.06
Xylem, Inc. usb 106 14,377 0.07
Yum! Brands, Inc. usb 123 16,293 0.08
Zebra Technologies Corp. ‘A’ usb 22 6,796 0.03
Zillow Group, Inc. ‘A’ uso 24 1,081 0.01
Zillow Group, Inc. ‘'C’ usb 71 3,294 0.02
Zimmer Biomet Holdings, Inc. usb 90 9,768 0.05
Zoetis, Inc. ‘A’ usb 201 34,845 0.17
Zoom Video Communications, Inc. ‘A’ usb 105 6,215 0.03
Zscaler, Inc. usp 40 7,688 0.04
United States total 20,326,086 97.58
Uruguay (31 December 2023: 0.18%)
MercadoLibre, Inc. usb 21 34,511 0.17
Uruguay total 34,511 0.17
Total investments in Equities 20,716,549 99.46

* Security is fair valued under the direction of the Board of Directors.
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Financial Futures Contracts

Underlying Fair % of
No. of Exposure Value Net
Security Description Contracts Currency usD Counterparty usp Assets
United States (31 December 2023: 0.01%)
S&P 500 Micro E-Mini Index, 20/09/2024 4 usb 110,051 Citibank NA 379
United States total 379 -
Total unrealised gain on Financial Futures Contracts (31 December 2023: 0.01%) 379 -
Fair % of
Value Net
usb Assets
Total financial assets at fair value through profit or loss 20,716,928 99.46
Bank overdraft and margin cash 10,320 0.05
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 0.33%)
JPMorgan Liquidity Funds - USD Liquidity LVNAV Fund - Class X (dist.) (1) usb 94,825 94,825 0.46
Total Cash equivalents 94,825 0.46
Other assets and liabilities 7,953 0.03
Net asset value attributable to holders of redeemable participating shares 20,830,026 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 99.44
Transferable securities and money market instruments other than those admitted to an official stock exchange listing or dealt in on another regulated market -
Collective investment schemes 0.46
Financial derivative instruments dealt in on a regulated market -
Other assets 0.10
Total Assets 100.00

(1) A related party to the Fund.
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Nominal Value Net Nominal Value Net
Investments Currency Value usp Assets  Investments Currency Value usp Assets
Equities (31 December 2023: 99.70%) LivaNova plc usb 1,772 97,141 0.06
Bahamas (31 December 2023: 0.02%) nVent Electric plc usob 5,430 415,992 0.25
OneSpaworld Holdings Ltd. usD 3,117 47,908 003 nited Kingdom total 1,036,841 0.64
Bahamas total 47,908 0.03  ynited States (31 December 2023: 97.23%)
Bermuda (31 December 2023: 0.49%) 10X Genomics, Inc. ‘A’ usb 3465 67,394 0.04
Assured Guaranty Ltd. uso 1,732 133,624 0.08 lstSource Corp. usb 600 32,172 0.02
Axis Capital Holdings Ltd. usob 2,571 181,641 0.1 A OSmith Corp. usb 3,973 324,912 0.20
Enstar Group Ltd. usb 378 115,555 0.07 AlO Networks, Inc. usop 2,309 31,980 0.02
RenaissanceRre Holdings Ltd. usp 1,694 378,626 0.23  AAON, Inc. usb 2,242 195,592 0.12
SiriusPoint Ltd. usp 3,230 39,406 0.03 AARCorp. ) uso 1,156 84,041 0.05
Abercrombie & Fitch Co. ‘A’ usop 1,635 290,768 0.18
Bermuda total 848,852 052 ABM Industries, Inc. usop 2,073 104,832 0.06
Academy Sports & Outdoors, Inc. usb 2,415 128,599 0.08
Canada (31 December 2023: 0.09%) Acadia Healthcare Co., Inc. usb 3,003 202,823 0.13
Aurinia Pharmaceuticals, Inc. usb 4,426 25,273 0.02  ACADIA Pharmaceuticals, Inc. usp 3,991 64,854 0.04
IMAX Corp. usD 1,455 24,400 0.0l Acadia Realty Trust, REIT usp 3,337 59,799 0.04
Tilray Brands, Inc. 2’ usp 25,433 42,219 0.03  aAcl worldwide, Inc. uso 3,461 137,021 0.08
Acuity Brands, Inc. usp 1,016 245,303 0.15
Canada total 91,892 0.06  Acushnet Holdings Corp. usb 970 61,576 0.04
Costa Rica (31 December 2023: 0.01%) ACV Auctions, Inc. ‘A usb 4,828 88,111 0.05
Establishment Labs Holdings, Inc. UsD 805 36,579 0.02 AdaptHealth Corp. ‘A’ usb 2,445 24,450 0.02
Addus HomeCare Corp. usop 522 60,609 0.04
Costa Rica total 36,579 0.02 Adeia, Inc. uso 3,547 39,673 0.02
Adient plc usb 2,948 72,845 0.05
Ireland (31 December 2023: 0.24%) ADT, Inc. usp 9,850 74,860 0.05
Alkermes plc ) usb 5,544 133,610 0.08  adtalem Global Education, Inc. usb 1,227 83,694 0.05
Avadel Pharmaceuticals plc usp 3,013 42,363 0.03  advance Auto Parts, Inc. usp 1,951 123,557 0.08
Cimpress plc usb 531 46,521 0.03  Advanced Drainage Systems, Inc. usD 2,322 372,426 0.23
perrigo Co. plc usb 4,452 114,327 0.07  advanced Energy Industries, Inc. usD 1,226 133,340 0.08
Prothena Corp. plc usp 1,165 24,046 0.01  advansi, Inc. usp 887 20,330 0.01
reland total AECOM usb 4,468 393,810 0.24
elandtota 360,867 0.22  perovironment, Inc. usD 013 166,312 0.10
Israel (31 December 2023: 0.25%) Affiliated Managers Group, Inc. uso 1,061 165,760 0.10
JFrog Ltd. usb 2,569 96,466 0.06  Affirm Holdings, Inc. ‘A’ usp 7,498 226,515 0.14
Mobileye Global, Inc. ‘A’ usb 2,771 77,824 0.05  AGCO Corp. usb 2,057 201,339 0.12
Playtika Holding Corp. usp 2,319 18,250 0.01  agilon health, Inc. usD 10,144 66,342 0.04
SolarEdge Technologies, Inc. usb 1,869 47,211 0.03  Asilysys, Inc. usp 755 78,626 0.05
Agios Pharmaceuticals, Inc. usop 1,845 79,556 0.05
Israel total 239,751 0.15 AGNC Investment Corp., REIT usb 23,790 226,957 0.14
Agree Realty Corp., REIT usb 3,101 192,076 0.12
Jersey_(31 D_ecgmber2023: 0.03%) Air Lease Corp. ‘A’ usop 3,433 163,170 0.10
Arcadium Lithium plc usp 35,180 118,205 0.07  ajr Transport Services Group, Inc. usD 1,674 23,218 0.01
Novocure Ltd. usb 3,181 54,490 0.04  Akero Therapeutics, Inc. usD 1,843 43,237 0.03
Alamo Group, Inc. usop 330 57,090 0.04
Jersey totaf 172,695 011 pjarm.com Holdings, Inc. usp 1624 103,189 0.06
Kazakhstan (31 December 2023: 0.03%) Alaska Air Group, Inc. usp 4,212 170,165 0.11
Freedom Holding Corp. usD 567 42,752 0.03 Albany International Corp. ‘A’ usb 1,022 86,308 0.05
Alcoa Corp. usb 5,864 233,270 0.14
Kazakhstan total 42,752 0.03  Alexander & Baldwin, Inc., REIT usp 2,383 40,416 0.02
. Alexander’s, Inc., REIT usob 70 15,740 0.01
Puerto Rico (31 December 2023: 0.26%) Alight, Inc. ‘A’ usp 13,649 100,730 0.06
EVERTEC, Inc. usb 1,983 65,935 0.04  plignment Healthcare, Inc. usb 3,445 26,940 0.02
First BanCorp usb 5434 99,388 0.06  Alkami Technology, Inc. usp 1,501 42,748 0.03
OFG Bancorp usb 1,540 57,673 0.03  allegiant Travel Co. ‘A usp 518 26,019 0.02
Popular, Inc. usp 2323 205,423 013 allegro MicroSystems, Inc. usp 2.653 74,921 0.05
. ALLETE, Inc. usb 1,890 117,841 0.07
Puerto Rico total 428,419 026 pjlison Transmission Holdings, Inc. usp 2,874 218,137 0.13
Singapore (31 December 2023: 0.06%) Ally Financial, Inc. usb 8,899 353,023 0.22
Kulicke & Soffa Industries, Inc. usp 1,731 85,148 0.05  Alpha Metallurgical Resources, Inc. usb 360 100,991 0.06
Alphatec Holdings, Inc. usb 3,395 35,478 0.02
Singapore total 85,148 0.05 Altair Engineering, Inc. ‘A’ usp 1,866 183,017 0.11
Amalgamated Financial Corp. usob 536 14,686 0.01
Swedgen (31 December 2023: 0.17%) Ambarella, Inc. usd 1336 72.077 0.04
Autoliv, Inc. usb 2,278 243,723 015 AmC Entertainment Holdings, Inc. ‘A’ usp 9,073 45184 0.03
Amedisys, Inc. uso 1,056 96,941 0.06
Sweden total 243,723 015 aAmerant Bancorp, Inc. ‘A’ usob 778 17,661 0.01
Switzerland (31 December 2023: 0.13%) Ameresco, Inc. ‘A’ uso 1,055 30,395 0.02
CRISPR Therapeutics AG usb 2,792 150,796 0.10  American Airlines Group, Inc. usop 19,969 226,249 0.14
Garrett Motion, Inc. usb 3,947 33,905 0.02  American Assets Trust, Inc., REIT uso 1,564 35,002 0.02
Guess?, Inc. usop 971 19,808 0.01  American Axle & Manufacturing Holdings,
Inc. usb 3,850 26,911 0.02
Switzerland total 204,509 0.13 American Eagle Outfitters, Inc. usp 5,964 119,041 0.07
. American Homes 4 Rent, REIT ‘A’ uso 10,536 391,518 0.24
Thailand (31 December 2023: 0.15%) American States Water Co. usp 1,216 88,245 0.05
Fabrinet usb 1,194 292,279 0.18  aAmerican Woodmark Corp. uso 521 40,951 0.03
. Americold Realty Trust, Inc., REIT usop 8,589 219,363 0.14
Thailand total 292,279 0.18  Ameris Bancorp usp 2,185 110,015 0.07
United Kingdom (31 December 2023: 0.54%) AMERISAFE, Inc. usb 630 27,651 0.02
Capri Holdings Ltd. usb 3,819 126,332 0.08  Amicus Therapeutics, Inc. usb 8,671 86,016 0.05
Clarivate plc usD 10,678 60,758 0.04  Amkor Technology, Inc. uso 3,880 155,278 0.10
Janus Henderson Group p|c usp 4,249 143,234 0.09 AMN Healthcare Services, Inc. usb 1,242 63,628 0.04
Liberty Global Ltd. ‘A’ usD 5,447 94,941 0.06 Amneal Pharmaceuticals, Inc. usop 4,174 26,505 0.02
Liberty Global Ltd. ‘C’ usD 5,515 98,443 0.06 Amphastar Pharmaceuticals, Inc. usop 1,258 50,320 0.03
Amplitude, Inc. ‘A’ usD 2,457 21,867 0.01
Andersons, Inc. (The) uso 1,076 53,370 0.03
ANI Pharmaceuticals, Inc. uso 593 37,762 0.02
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Antero Midstream Corp. usp 11,155 164,425 010  Beyond, Inc. usp 1,326 17,344 0.01
Antero Resources Corp. usb 9,650 314,879 0.19  BGC Group, Inc. ‘A usop 12,035 99,890 0.06
Apartment Investment & Management BILL Holdings, Inc. uso 3,227 169,805 0.11
Co., REIT ‘A’ usb 4,026 33,376 0.02  BjoCryst Pharmaceuticals, Inc. uso 6,716 41,505 0.03
Apellis Pharmaceuticals, Inc. usb 2,673 102,536 0.06  Biohaven Ltd. usp 2,502 86,844 0.05
API Group Corp. usb 6,153 231,537 0.14  Bjo-Rad Laboratories, Inc. ‘A’ usp 682 186,261 0.12
Apogee Enterprises, Inc. usp 722 45,367 0.03  BJ's Restaurants, Inc. usp 628 21,792 0.01
Apogee Therapeutics, Inc. usb 652 25,656 0.02  BJ's Wholesale Club Holdings, Inc. usop 4,040 354,874 0.22
Apollo Commercial Real Estate Finance, Black Hills Corp. usp 2,266 123,225 0.08
Inc., REIT usb 4,305 42,146 0.03 Blackbaud, Inc. usb 1,384 105,419 0.07
Appfolio, Inc. ‘A’ usp 709 173,400 011 BlackLine, Inc. usp 1,669 80,863 0.05
Appian Corp. ‘A’ usb 1,125 34,717 0.02  Blackstone Mortgage Trust, Inc., REIT ‘A’ usb 5,401 94,085 0.06
Apple Hospitality REIT, Inc. usb 7,435 108,105 0.07 " Bloom Energy Corp. ‘A’ usb 6,636 81,225 0.05
Applied Industrial Technologies, Inc. usb 1,271 246,574 0.15  Bloomin’ Brands, Inc. uso 2,626 50,498 0.03
AppLovin Corp. ‘A’ usb 6,865 571,305 035 Blue owl Capital, Inc. ‘A’ usop 14,876 264,049 0.16
AptarGroup, Inc. usb 2,157 303,727 0.19  Blyeprint Medicines Corp. usp 2,035 219,332 0.14
Aramark usb 8,489 288,796 0.18  poise Cascade Co. usb 1,301 155,105 0.10
Arbor Realty Trust, Inc., REIT usb 5,667 81,321 0.05  BoK Financial Corp. uso 753 69,005 0.04
ArcBest Corp. usb 774 82,880 0.05  Boot Barn Holdings, Inc. usp 994 128,156 0.08
Arcellx, Inc. usb 1,290 71,195 0.04  Borgwarner, Inc. usp 7,471 240,865 0.15
Arch Resources, Inc. usb 579 88,141 0.05  Boston Beer Co., Inc. (The) ‘A’ usp 311 94,871 0.06
Archrock, Inc. usb 4,512 91,233 0.06  Bowlero Corp. ‘A’ usb 719 10,418 0.01
Arcosa, Inc. usb 1,594 132,956 0.08  Box, Inc. ‘A’ uso 4,765 125,987 0.08
Arcus Biosciences, Inc. usb 1,707 25,998 0.02  Boyd Gaming Corp. usp 2,244 123,644 0.08
Ardelyx, Inc. usb 7,101 52,618 0.03  Brady Corp. ‘A’ usp 1,444 95,333 0.06
ARMOUR Residential REIT, Inc. usb 1,594 30,892 0.02 Brandywine Realty Trust, REIT usb 5,513 24,698 0.02
Armstrong World Industries, Inc. usp 1,450 164,198 0.10  Braze, Inc. ‘A’ usp 1,783 69,252 0.04
Array Technologies, Inc. usb 4,705 48,273 0.03  Bread Financial Holdings, Inc. usb 1,588 70,761 0.04
Arrow Electronics, Inc. usb 1,747 210,968 013 Bridgebio Pharma, Inc. usp 3,945 99,927 0.06
Arrpwhead Pharmaceuticals, Inc. usb 3,871 100,607 0.06  Bright Horizons Family Solutions, Inc. usp 1,886 207,611 0.13
Arpsan Partners Asset Management, Inc. Brighthouse Financial, Inc. usb 2,047 88,717 0.05
A usb 2,290 94,508 0.06  prightsphere Investment Group, Inc. usD 943 20,906 0.01
Arvinas, Inc. usp 1,630 43,391 0.03  rightspire Capital, Inc., REIT ‘A’ usD 4,275 24,367 0.02
Asana, Inc. ‘A" usb 2,888 40,403 0.02 " grightspring Health Services, Inc. usb 1,757 19,960 0.01
Asbury Automotive Group, Inc. usb 663 151,078 0.09  prightview Holdings, Inc. uso 1,401 18,633 0.01
ASGN, Inc. usb 1,502 132,431 0.08  rinker International, Inc. usD 1,448 104,821 0.06
Ashland, Inc. _ usp 1,540 145515 .09 grink's Co. (The) usp 1,458 149,299 0.09
AssetMark Financial Holdings, Inc. usb 750 25,912 0.02 Brixmor Property Group, Inc., REIT uso 9,867 227,829 0.14
Associated Banc-Corp. usb 4,940 104,481 0.06  proadstone Net Lease, Inc., REIT ‘A’ usp 5,673 90,031 0.06
Assurant, Inc. usb 1,709 284,121 018 grookdale Senior Living, Inc. usp 5,891 40,236 0.02
Astec Industries, Inc. usp 744 22,067 0.0L  grookline Bancorp, Inc. usD 2,011 24,307 0.02
Astera Labs, Inc. usp 823 49,800 0.03 " gRp Group, Inc. (The) ‘A’ usp 2,162 76,686 0.05
Astrana Health, Inc. usb 1,305 52,931 0.03 Bryker corp. uso 3,107 198,258 0.12
ATI, Inc. usb 4,089 226,735 014 Brynswick Corp. usb 2,218 161,404 0.10
Atkore, Inc. . usD 1,203 162,321 010" Byckle, Inc. (The) usD 1,034 38,196 0.02
Atlanta Braves Holdings, Inc. ‘A’ usb 337 13,928 0.01 Bumble, Inc. ‘A’ usD 2930 30,794 0.02
Atlanta Braves Holdings, Inc. ‘C’ usb 1,523 60,067 0.04 gy Technologies, Inc. usD 3'007 285,665 0.18
Atlantic Union Bankshares Corp. usb 2,914 95,725 0.06 C3.ai, Inc. ‘A’ usp 3‘633 105,212 0.07
Atmus Filtration Technologies, Inc. usb 520 14,966 0.0l aple One, Inc. usp '150 53,100 0.03
Atr!Cure, Inc. usb 1,580 35,977 0.02 Cabot Corp. usD 1,810 166,321 0.10
Atrion Corp. usD 45 20,359 001 caci International, Inc. ‘A’ usD 731 314,425 019
Aurora Innovation, Inc. ‘A’ usb 26,203 72,582 0.04 Cactus, Inc. ‘A’ usp 2144 113,075 0.07
AutoNation, Inc. usp 877 139,776 0.09  Cadence Bank UsD 5024 167,531 0.10
Avanos Medical, Inc. usD 1,507 30,019 0.02 Cadre Holdings, Inc. USD a1 24,368 0.02
AvePoint, Inc. usb 2,984 31,093 0.02 " caesars Entertainment, Inc. usp 6,811 270,669 0.7
Av!chhange Holdings, Inc. usb 5,832 70,334 0.04 Caleres, Inc. usp 1,136 38,170 0.02
Avient Corp. usb 2,992 130,601 0.08 " cajifornia Resources Corp. usD 2,243 119,372 0.07
Avis Budget Group, Inc. usb 582 60,831 0.04 " california Water Service Group usD 1,892 91,743 0.06
Avista Corp. usb 2,564 88,740 0.05 calix, Inc. uso 1,956 69,301 0.04
Avnet, Inc. - usb 2,970 152,925 0.09 " cal-maine Foods, Inc. usD 1,388 84,821 0.05
Axalta Coating Systems Ltd. usb 6,783 231,775 0.14 Ccamping World Holdings, Inc. ‘A usp 1395 24,915 0.02
Axcelis Technologies, Inc. usb 1,066 151,575 0.09  annae Holdings, Inc. uso 1:393 34,339 0.02
Axonics, Inc. usD 1,658 111,467 0.07 " careTrust REIT, Inc. usD 4,600 115,460 0.07
Axos Financial, Inc. usb 1,759 100,527 0.06 Cargurus, Inc. ‘A’ usp 2815 73,753 0.05
Axsome Therapeutics, Inc. usb 1,295 104,247 0.06  (arlisle Cos., Inc. uso 1,’566 634,559 0.39
AZEK Co., Inc. (The) ‘A’ usb 4,787 201,676 0.12 carpenter Technology Corp. usD 1,614 176,862 0.1
Azenta, Inc. usp 1,611 84,771 0.05 " cars.com, Inc. usp 2,043 40,247 0.02
AZZ,inc. usb 953 73,619 005 carter's, Inc. usD 1,206 74,736 0.05
B Riley Financial, Inc. usb 540 9,526 0.0l 5rvana co. ‘A’ uso 3327 428,251 0.26
B&G Foods, Inc. usb 2,547 20,580 0.0l (asella waste Systems, Inc. ‘A’ usD 1,869 185,442 0.1
Badger Meter, Inc. usb 963 179,455 0L c3sey's General Stores, Inc. usD 1,225 467,411 0.29
Balchem Corp. usb 1,058 162,879 010 cassava Sciences, Inc. usb 1,294 15,981 0.01
Banc Qf California, Inc. usb 4,691 59,951 0.04 Catalent, Inc. usD 5917 332,713 0.21
BancFirst Corp. usb 679 59,548 0.04" catalyst Pharmaceuticals, Inc. usD 3,370 52,201 0.03
Bancorp, Inc. (The) usb 1,670 63,059 0.04 " cathay General Bancorp usp 2313 87,246 0.05
Bank of Hawaii Corp. usb 1,301 74,430 0.05 Cava Group, Inc. usp 2,324 215,551 0.13
Bank OZK usb 3,535 144,935 0.09 " cayco Industries, Inc. usD 261 90,350 0.06
BankUnited, Inc. usb 2,422 70,892 0.04 CBIZ, Inc. uso 1,551 114,929 0.07
Banner Corp. usb 1,123 55,746 0.03 (| & associates Properties, Inc., REIT usp 442 10,334 0.01
Barnes Group, Inc. usb 1,565 64,807 0.04 ¢ Intelligent Solutions Holdings, Inc. usD 10,673 118,577 0.07
Bath & Body Works, Inc. usb 7,312 285,534 0.18  celidex Therapeutics, Inc. uso 1,927 71,318 0.04
Beacon Roofing Supply, Inc. usb 2,065 186,882 0.12 Celsius Holdings, Inc. usb 5236 298,923 0.18
Beam Therapeutics, Inc. usb 2,343 54,896 0.03 Centerspace, REIT usp '495 33,477 0.02
Belden, Inc. usp 1,335 125,223 008 Central Garden & Pet Co. usD 294 11,319 0.01
BellRing Brands, Inc. usb 4,286 244,902 015 central Garden & Pet Co. ‘A’ usD 1,711 56,514 0.03
Benchmark Electronics, Inc. usb 1,175 46,365 0.03 " Contyri Holdings, Inc. usb 469 9,136 0.01
Berkshire Hills Bancorp, Inc. usb 1,428 32,558 0.02 Century Aluminum Co. usp 1,705 28,559 0.02
Berry Global Group, Inc. uso 3,799 223,571 0.14
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Century Communities, Inc. usb 945 77,169 0.05  CVR Energy, Inc. usb 1,114 29,822 0.02
Cerevel Therapeutics Holdings, Inc. usb 2,529 103,411 0.06  Cytek Biosciences, Inc. usop 3,523 19,658 0.01
Certara, Inc. usb 3,586 49,666 0.03  Cytokinetics, Inc. uso 3,516 190,497 0.12
CG oncology, Inc. usb 761 24,025 0.01  Dana, Inc. usob 4,273 51,789 0.03
CH Robinson Worldwide, Inc. usb 3,821 336,707 0.21  Darling Ingredients, Inc. usob 5,231 192,239 0.12
ChampionX Corp. usb 6,237 207,131 0.13  Dave & Buster’s Entertainment, Inc. usop 1,059 42,159 0.03
Chart Industries, Inc. usb 1,405 202,798 0.13  Davita, Inc. usp 1,644 227,809 0.14
Cheesecake Factory, Inc. (The) usb 1,565 61,489 0.04  Day One Biopharmaceuticals, Inc. uso 1,935 26,664 0.02
Chefs’ Warehouse, Inc. (The) usb 1,160 45,368 0.03  Definitive Healthcare Corp. ‘A’ usb 1,600 8,736 0.01
Chemed Corp. usb 493 267,492 0.17  Delek US Holdings, Inc. usb 2,059 50,981 0.03
Chemours Co. (The) usp 4,877 110,074 0.07  Deluxe Corp. usp 1,350 30,321 0.02
Chesapeake Energy Corp. usop 3,458 284,213 0.18  Denali Therapeutics, Inc. usob 3,987 92,578 0.06
Chesapeake Utilities Corp. usb 715 75,933 0.05  DENTSPLY SIRONA, Inc. usb 6,809 169,612 0.10
Chewy, Inc. ‘A’ usbp 4,472 121,817 0.08  Diamond Offshore Drilling, Inc. usb 3,339 51,721 0.03
Chimera Investment Corp., REIT usop 2,595 33,216 0.02  DiamondRock Hospitality Co., REIT usop 6,736 56,919 0.04
Choice Hotels International, Inc. usb 919 109,361 0.07  Dick’s Sporting Goods, Inc. usob 1,904 409,074 0.25
Chord Energy Corp. usb 2,019 338,546 0.21  Digi International, Inc. usb 1,185 27,172 0.02
Churchill Downs, Inc. usb 2,314 323,034 0.20  DigitalBridge Group, Inc. usop 5,111 70,021 0.04
Ciena Corp. usb 4,728 227,795 0.14  DigitalOcean Holdings, Inc. usp 1,782 61,924 0.04
CinCor Pharma, Inc. CVR* usb 90 275 - Dillard’s, Inc. ‘A’ usp 136 59,893 0.04
Cinemark Holdings, Inc. usp 3,624 78,351 0.05  Dime Community Bancshares, Inc. usD 1,258 25,663 0.02
Cipher Mining, Inc. usb 5,959 24,730 0.02  Dine Brands Global, Inc. usop 480 17,376 0.01
Cirrus Logic, Inc. usb 1,771 226,086 0.14  Diodes, Inc. usp 1,505 108,255 0.07
City Holding Co. usb 486 51,637 0.03  Discount Medicine, Inc. ‘A’ usob 364 16,405 0.01
Civitas Resources, Inc. usb 2,391 164,979 0.10  Distribution Solutions Group, Inc. uso 339 10,170 0.01
Claros Mortgage Trust, Inc. usb 3,409 27,340 0.02  DNOW, Inc. usb 3,490 47,918 0.03
Clean Harbors, Inc. usb 1,676 379,027 0.23  Dolby Laboratories, Inc. ‘A’ usop 1,939 153,627 0.10
Cleanspark, Inc. usb 7,179 114,505 0.07  Donaldson Co., Inc. usob 3,962 283,521 0.18
Clear Secure, Inc. ‘A’ usop 2,575 48,178 0.03  Donnelley Financial Solutions, Inc. usop 829 49,425 0.03
Clearwater Analytics Holdings, Inc. ‘A’ usb 4,795 88,803 0.05  Dorian LPG Ltd. usb 1,239 51,988 0.03
Clearway Energy, Inc. ‘A’ usb 1,100 24,926 0.02  Dorman Products, Inc. uso 857 78,398 0.05
Clearway Energy, Inc. ‘C’ usb 2,707 66,836 0.04  DoubleVerify Holdings, Inc. usb 4,769 92,852 0.06
Cleveland-Cliffs, Inc. usb 15,576 239,715 0.15  Douglas Emmett, Inc., REIT usop 5,292 70,437 0.04
CNO Financial Group, Inc. usop 3,511 97,325 0.06  Doximity, Inc. ‘A’ usb 4,065 113,698 0.07
CNX Resources Corp. usb 5,025 122,107 0.08  DraftKings, Inc. ‘A’ usop 15,658 597,666 0.37
Coca-Cola Consolidated, Inc. usb 172 186,620 0.12  Driven Brands Holdings, Inc. usob 2,028 25,816 0.02
Coeur Mining, Inc. usb 13,055 73,369 0.05  Dropbox, Inc. ‘A’ usb 7,846 176,300 0.11
Cogent Communications Holdings, Inc. usb 1,438 81,161 0.05 DT Midstream, Inc. usp 3,186 226,302 0.14
Cognex Corp. usb 5,379 251,522 0.16  Duckhorn Portfolio, Inc. (The) usob 2,112 14,995 0.01
Cohen & Steers, Inc. usb 864 62,692 0.04  Dun & Bradstreet Holdings, Inc. usob 8,822 81,692 0.05
Coherent Corp. usb 4,928 357,083 0.22  Duolingo, Inc. ‘A’ usb 1,204 251,239 0.16
Cohu, Inc. usb 1,548 51,239 0.03  Dutch Bros, Inc. ‘A’ usb 2,587 107,102 0.07
Columbia Banking System, Inc. usb 6,819 135,630 0.08  DXC Technology Co. usob 5,859 111,848 0.07
Columbia Financial, Inc. usb 930 13,922 0.01  Dycom Industries, Inc. usb 963 162,516 0.10
Columbia Sportswear Co. usop 1,116 88,253 0.05  Dynavax Technologies Corp. usb 4,313 48,435 0.03
Comerica, Inc. usop 4,329 220,952 0.14  Dyne Therapeutics, Inc. usop 2,098 74,038 0.05
Comfort Systems USA, Inc. usop 1,172 356,429 0.22  E20pen Parent Holdings, Inc. usob 5,996 26,922 0.02
Commerce Bancshares, Inc. usb 4,176 232,937 0.14  Eagle Materials, Inc. usob 1,121 243,773 0.15
Commercial Metals Co. usop 3,775 207,587 0.13  Easterly Government Properties, Inc.,
Community Financial System, Inc. usb 1,734 81,862 0.05 REITA usp 3,151 38,978 0.02
Community Trust Bancorp, Inc. usb 520 22,703 0.01  Eastern Bankshares, Inc. usp 5,257 73,493 0.05
CommVault Systems, Inc. usb 1,437 174,696 0.11  EastGroup Properties, Inc., REIT usob 1,579 268,588 0.17
Compass Diversified Holdings usp 2,011 44,021 0.03  Ecovyst, Inc. usp 3,491 31,314 0.02
Compass, Inc. ‘A’ usb 12,124 43,646 0.03  Edgewell Personal Care Co. usop 1,627 65,389 0.04
Comstock Resources, Inc. usb 2,874 29,832 0.02  Edgewise Therapeutics, Inc. usb 1,936 34,867 0.02
Concentrix Corp. usb 1,435 90,807 0.06  Elanco Animal Health, Inc. usop 16,176 233,420 0.14
Confluent, Inc. ‘A’ usb 7,516 221,947 0.14  ElasticNV usb 2,810 320,087 0.20
CONMED Corp. usD 1,011 70,083 0.04  Element Solutions, Inc. uso 7,427 201,420 0.12
CONSOL Energy, Inc. usb 897 91,521 0.06  elf Beauty, Inc. usb 1,743 367,285 0.23
Construction Partners, Inc. ‘A’ usp 1,424 78,619 0.05  Elme Communities, REIT uso 2,883 45,926 0.03
COPT Defense Properties, REIT usop 3,698 92,561 0.06  EMCOR Group, Inc. usb 1,547 564,779 0.35
Corcept Therapeutics, Inc. usb 3,239 105,235 0.07 Empire State Realty Trust, Inc., REIT ‘A’ usop 4,381 41,094 0.03
Core & Main, Inc. ‘A’ usb 5,951 291,242 0.18  Employers Holdings, Inc. usb 833 35,511 0.02
Core Laboratories, Inc. usb 1,526 30,963 0.02  Enact Holdings, Inc. uso 962 29,495 0.02
CoreCivic, Inc. usb 3,633 47,156 0.03  Encompass Health Corp. uso 3,281 281,477 0.17
Corsair Gaming, Inc. usp 1,521 16,792 0.01  Encore Capital Group, Inc. uso 771 32,174 0.02
CorVel Corp. usp 307 78,061 0.05  Encore Wire Corp. usop 499 144,625 0.09
Coty, Inc. ‘A’ usb 12,559 125,841 0.08  Endeavor Group Holdings, Inc. ‘A’ usb 6,088 164,559 0.10
Coursera, Inc. usb 3,640 26,062 0.02  Energizer Holdings, Inc. uso 2,145 63,363 0.04
Cousins Properties, Inc., REIT uso 4,633 107,254 0.07  Energy Recovery, Inc. usb 1,858 24,693 0.02
Cracker Barrel Old Country Store, Inc. usp 726 30,608 0.02  Enerpac Tool Group Corp. ‘A’ usp 1,784 68,113 0.04
Crane Co. usD 1,601 232,113 0.14  EnerSys usp 1,325 137,164 0.08
Crane NXT Co. usb 1,855 113,934 0.07  Enova International, Inc. usop 841 52,352 0.03
Credit Acceptance Corp. usp 194 99,848 0.06  Enovis Corp. uso 1,724 77,925 0.05
Credo Technology Group Holding Ltd. usp 4,393 140,312 0.09  Enovix Corp. usp 4,800 74,208 0.05
Crinetics Pharmaceuticals, Inc. usop 2,144 96,030 0.06  Enpro, Inc. usb 686 99,861 0.06
Crocs, Inc. usp 1,970 287,502 0.18  Ensign Group, Inc. (The) usb 1,855 229,445 0.14
(CSG Systems International, Inc. usD 946 38,947 0.02  Enterprise Financial Services Corp. usb 1,227 50,197 0.03
CSW Industrials, Inc. usb 505 133,982 0.08  Envestnet, Inc. usp 1,731 108,343 0.07
CTS Corp. usb 1,001 50,681 0.03  Envista Holdings Corp. usp 5,632 93,660 0.06
CubeSmart, REIT usb 7,366 332,722 0.21  ePlus, Inc. usb 879 64,765 0.04
Cullen/Frost Bankers, Inc. usb 1,978 201,024 0.12  EPR Properties, REIT usb 2,473 103,817 0.06
Curtiss-Wright Corp. uso 1,255 340,080 0.21 Equitrans Midstream Corp. usop 14,236 184,783 0.11
Cushman & Wakefield plc usop 6,862 71,365 0.04  Equity Commonwealth, REIT usb 3,496 67,822 0.04
Custom Truck One Source, Inc. usb 2,143 9,322 0.01  Erie Indemnity Co. ‘A’ usp 828 300,067 0.19
Customers Bancorp, Inc. usp 976 46,828 0.03  Esab Corp. usb 1,861 175,734 0.11
CVB Financial Corp. usb 4,340 74,822 0.05  ESCO Technologies, Inc. uso 834 87,603 0.05
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Essent Group Ltd. usb 3,504 196,890 0.12  Global Net Lease, Inc., REIT usob 6,509 47,841 0.03
Essential Properties Realty Trust, Inc., Globalstar, Inc. usbp 25,177 28,198 0.02
usb 5,766 159,776 0.10  Globe Life, Inc. usp 3,032 249,473 0.15
Essential Utilities, Inc. usop 8,230 307,226 0.19  Globus Medical, Inc. ‘A’ usp 3,701 253,481 0.16
Etsy, Inc. usb 3,838 226,365 0.14  GMS, Inc. uso 1,255 101,166 0.06
Euronet Worldwide, Inc. usb 1,423 147,280 0.09  Gogo, Inc. usp 2,245 21,597 0.01
Everbridge, Inc. usD 1,298 45,417 0.03  Golden Entertainment, Inc. uso 742 23,084 0.01
Evercore, Inc. ‘A’ usb 1,193 248,657 0.15  Goodyear Tire & Rubber Co. (The) usp 9,308 105,646 0.07
Everi Holdings, Inc. usb 2,702 22,697 0.01  Goosehead Insurance, Inc. ‘A’ usb 767 44,056 0.03
Evolent Health, Inc. ‘A’ usb 3,772 72,121 0.04  Gorman-Rupp Co. (The) usp 679 24,926 0.02
Exelixis, Inc. usb 9,514 213,780 013 Graco, Inc. usp 5,541 439,290 0.27
ExIService Holdings, Inc. usb 5,327 167,055 0.10  Graham Holdings Co. ‘B’ usp 112 78,350 0.05
eXp World Holdings, Inc. usb 2,658 29,996 0.02  Grand Canyon Education, Inc. usop 923 129,137 0.08
Exponent, Inc. usb 1,662 158,089 0.10  Granite Construction, Inc. usb 1,444 89,485 0.06
Extreme Networks, Inc. usp 4,259 57,284 0.04  Granite Ridge Resources, Inc. usp 1,987 12,578 0.01
F&G Annuities & Life, Inc. usb 563 21,422 0.01  Graphic Packaging Holding Co. usb 10,036 263,044 0.16
Fastly, Inc. ‘A’ usb 4,134 30,468 0.02  Green Brick Partners, Inc. usb 1,037 59,358 0.04
FB Financial Corp. usD 1,179 46,016 0.03  Green Plains, Inc. uso 1,938 30,737 0.02
Federal Agricultural Mortgage Corp. ‘C’ usop 305 55,150 0.03  Greenbrier Cos., Inc. (The) usp 1,015 50,293 0.03
Federal Realty Investment Trust, REIT usb 2,728 275,446 0.17  Greif, Inc. ‘A’ usp 842 48,390 0.03
Federal Signal Corp. usb 2,002 167,507 0.10  Grid Dynamics Holdings, Inc. usb 1,902 19,990 0.01
Federated Hermes, Inc. ‘B’ usb 2,754 90,552 0.06  Griffon Corp. usp 1,239 79,123 0.05
Figs, Inc. ‘A’ usp 4,205 22,413 0.01  Grocery Outlet Holding Corp. usp 3,174 70,209 0.04
First Advantage Corp. usD 1,655 26,596 0.02  Group 1 Automotive, Inc. uso 444 131,992 0.08
First American Financial Corp. usb 3,370 181,811 0.11  Guardant Health, Inc. usp 3,845 111,044 0.07
First Bancorp/Southern Pines NC usb 1,322 42,198 0.03  Guidewire Software, Inc. usb 2,738 377,543 0.23
First Busey Corp. usp 1,845 44,667 0.03  Gulfport Energy Corp. usp 420 63,420 0.04
First Commonwealth Financial Corp. usb 3,345 46,194 0.03  GXO Logistics, Inc. usp 3,901 197,000 0.12
First Financial Bancorp usb 3,119 69,304 0.04  H&E Equipment Services, Inc. usb 1,117 49,338 0.03
First Financial Bankshares, Inc. usb 4,684 138,319 0.09  H&R Block, Inc. usp 4,580 248,373 0.15
First Hawaiian, Inc. usop 4,168 86,528 0.05  Haemonetics Corp. usp 1,666 137,828 0.09
First Horizon Corp. usp 17,789 280,533 0.17  Halozyme Therapeutics, Inc. usD 4,182 218,970 0.14
First Industrial Realty Trust, Inc., REIT usb 4,103 194,934 0.12 Hamilton Lane, Inc. ‘A’ usp 1,288 159,171 0.10
First Interstate BancSystem, Inc. ‘A’ usp 3,098 86,031 0.05  Hancock Whitney Corp. usp 2,828 135,263 0.08
First Merchants Corp. usop 1,911 63,617 0.04  Hanesbrands, Inc. usp 11,479 56,591 0.04

First Watch Restaurant Group, Inc. usb 1,037 18,210 0.01  Hannon Armstrong Sustainable
FirstCash Holdings, Inc. usb 1,303 136,659 0.08 Infrastructure Capital, Inc. usb 3,669 108,602 0.07
Five Below, Inc. usb 1,795 195,601 0.12  Hanover Insurance Group, Inc. (The) usb 1,172 147,016 0.09
Five9, Inc. usb 2,411 106,325 0.07  Harley-Davidson, Inc. usp 4,424 148,381 0.09
Floor & Decor Holdings, Inc. ‘A’ usb 3,495 347,438 0.21  Harmonic, Inc. usb 3,576 42,090 0.03
Flowers Foods, Inc. usb 6,576 145,987 0.09  Harmony Biosciences Holdings, Inc. usop 1,061 32,010 0.02
Flowserve Corp. usb 4,311 207,359 0.13  Hasbro, Inc. uso 4,313 252,310 0.16
Fluence Energy, Inc. ‘A’ usb 1,992 34,541 0.02  HashiCorp, Inc. ‘A’ usob 4,334 146,012 0.09
Fluor Corp. usb 5,581 243,053 0.15  Hawaiian Electric Industries, Inc. usb 3,622 32,670 0.02
Flywire Corp. usb 3,161 51,809 0.03  Hawkins, Inc. usop 647 58,877 0.04
FMC Corp. usb 4,095 235,667 0.15  Hayward Holdings, Inc. uso 4,646 57,146 0.04
FNB Corp. usb 11,743 160,644 0.10  HB Fuller Co. usb 1,773 136,450 0.08
Foot Locker, Inc. usb 2,713 67,608 0.04  Healthcare Realty Trust, Inc., REIT ‘A’ usob 12,502 206,033 0.13
Forestar Group, Inc. usb 609 19,482 0.01  Healthcare Services Group, Inc. uso 2,422 25,625 0.02
FormFactor, Inc. usb 2,555 154,654 0.10  HealthEquity, Inc. usb 2,811 242,308 0.15
Fortrea Holdings, Inc. usb 2,690 62,785 0.04  HealthStream, Inc. usop 814 22,711 0.01
Fortune Brands Innovations, Inc. usb 4,139 268,787 0.17  Heartland Express, Inc. usob 1,682 20,739 0.01
Four Corners Property Trust, Inc., REIT usb 3,022 74,553 0.05  Heartland Financial USA, Inc. uso 1,378 61,252 0.04
Fox Factory Holding Corp. usb 1,367 65,876 0.04  Hecla Mining Co. usb 19,362 93,906 0.06
Franklin BSP Realty Trust, Inc., REIT usb 2,694 33,944 0.02  Helen of Troy Ltd. usop 780 72,337 0.04
Franklin Electric Co., Inc. usb 1,320 127,142 0.08  Helios Technologies, Inc. usob 1,078 51,474 0.03
Fresh Del Monte Produce, Inc. usb 1,233 26,941 0.02  Helix Energy Solutions Group, Inc. usb 4,759 56,822 0.04
Freshpet, Inc. usop 1,486 192,274 0.12  Helmerich & Payne, Inc. usop 3,238 117,021 0.07
Freshworks, Inc. ‘A’ usb 6,062 76,927 0.05  Henry Schein, Inc. usob 4,195 268,900 0.17
Frontdoor, Inc. usob 2,556 86,367 0.05  Herbalife Ltd. usb 3,188 33,123 0.02
Frontier Communications Parent, Inc. usb 5,992 156,871 0.10  Herc Holdings, Inc. uso 872 116,229 0.07
FTAI Aviation Ltd. usb 3,257 336,220 0.21  Hertz Global Holdings, Inc. usp 4,212 14,868 0.01
FTI Consulting, Inc. usb 1,164 250,877 0.16  Hexcel Corp. usb 2,731 170,551 0.11
Fulton Financial Corp. usb 5,964 101,269 0.06  HF Sinclair Corp. usb 5,467 291,610 0.18
GameStop Corp. ‘A’ usb 12,476 308,032 0.19  Highwoods Properties, Inc., REIT usop 3,469 91,131 0.06
Gaming & Leisure Properties, Inc., REIT usb 8,574 387,631 0.24  Hillenbrand, Inc. usp 2,293 91,766 0.06
Gap, Inc. (The) usb 7,343 175,424 0.11  Hillman Solutions Corp. usb 6,007 53,162 0.03
Gates Industrial Corp. plc usb 6,138 97,042 0.06  Hilltop Holdings, Inc. usb 1,513 47,327 0.03
GATX Corp. usb 1,155 152,876 0.09  Hilton Grand Vacations, Inc. usp 2,471 99,903 0.06
Generac Holdings, Inc. usb 1,986 262,589 0.16  Hims & Hers Health, Inc. usop 5,156 104,100 0.06
Genpact Ltd. usb 5,090 163,847 0.10  HNI Corp. usob 1,549 69,736 0.04
Gentex Corp. usb 7,672 258,623 0.16  Home BancShares, Inc. usb 6,391 153,128 0.09
Gentherm, Inc. usb 1,038 51,194 0.03  Hope Bancorp, Inc. usop 3,824 41,070 0.03
Genworth Financial, Inc. ‘A’ usob 14,383 86,873 0.05  Horace Mann Educators Corp. usob 1,342 43,776 0.03
GEO Group, Inc. (The) usb 3,978 57,124 0.04  Houlihan Lokey, Inc. ‘A’ usob 1,721 232,094 0.14
German American Bancorp, Inc. usb 969 34,254 0.02  Howard Hughes Holdings, Inc. usop 1,025 66,440 0.04
Geron Corp. usb 16,426 69,646 0.04  Hub Group, Inc. ‘A’ usb 2,023 87,090 0.05
Getty Realty Corp., REIT usb 1,672 44,576 0.03  Hudson Pacific Properties, Inc., REIT usop 4,172 20,067 0.01
Gibraltar Industries, Inc. usb 1,001 68,619 0.04  Huntsman Corp. usob 5,452 124,142 0.08
GigaCloud Technology, Inc. ‘A’ usb 736 22,389 0.01  Huron Consulting Group, Inc. usop 589 58,016 0.04
G-Il Apparel Group Ltd. usop 1,324 35,841 0.02  Hyatt Hotels Corp. ‘A’ usb 1,448 219,980 0.14
Ginkgo Bioworks Holdings, Inc. usb 51,673 17,274 0.01 1A, Inc. usob 2,507 117,453 0.07
Gitlab, Inc. ‘A’ usb 3,816 189,732 0.12  Ibotta, Inc. ‘A’ usb 217 16,310 0.01
Glacier Bancorp, Inc. usop 3,729 139,166 0.09  ICF International, Inc. usob 617 91,600 0.06
Glaukos Corp. usb 1,648 195,041 0.12  Ichor Holdings Ltd. usp 1,086 41,865 0.03
Global Business Travel Group | usb 3,964 26,162 0.02  ICU Medical, Inc. usop 699 83,006 0.05
Global Industrial Co. usb 437 13,704 0.01  IDACORP, Inc. usb 1,663 154,908 0.10
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Ideaya Biosciences, Inc. usb 2,149 75,451 0.05  Korn Ferry usop 1,636 109,841 0.07
IES Holdings, Inc. usb 292 40,684 0.03  Kosmos Energy Ltd. uso 15,386 85,238 0.05
ImmunityBio, Inc. usop 4,357 27,536 0.02  Kratos Defense & Security Solutions, Inc. uso 4,821 96,468 0.06
Immunovant, Inc. usb 2,046 54,014 0.03  Krispy Kreme, Inc. uso 2,601 27,987 0.02
Impinj, Inc. usb 737 115,539 0.07  Krystal Biotech, Inc. usb 828 152,054 0.09
Inari Medical, Inc. usb 1,665 80,170 0.05  Kura Oncology, Inc. usop 1,736 35,744 0.02
Independence Realty Trust, Inc., REIT usop 7,376 138,226 0.09  Kymera Therapeutics, Inc. usop 1,411 42,118 0.03
Independent Bank Corp. usb 1,393 70,653 0.04  Kyndryl Holdings, Inc. uso 7,494 197,167 0.12
Independent Bank Group, Inc. usb 1,172 53,349 0.03  Ladder Capital Corp., REIT ‘A’ usob 3,907 44,110 0.03
indie Semiconductor, Inc. ‘A’ usop 5,050 31,158 0.02  Lakeland Financial Corp. usob 811 49,893 0.03
Infinera Corp. usb 6,818 41,522 0.03  Lamar Advertising Co., REIT ‘A’ usp 2,860 341,856 0.21
Informatica, Inc. ‘A’ usop 4,355 134,482 0.08  Lancaster Colony Corp. usop 669 126,421 0.08
Ingevity Corp. usb 1,103 48,212 0.03  Landstar System, Inc. usb 1,180 217,686 0.13
Ingles Markets, Inc. ‘A’ usb 475 32,590 0.02  Lantheus Holdings, Inc. uso 2,246 180,331 0.11
Ingredion, Inc. usp 2,140 245,458 0.15  Lattice Semiconductor Corp. usb 4,522 262,231 0.16
Inhibrx, Inc. CVR usb 985 143 - Laureate Education, Inc. ‘A’ usob 4,389 65,572 0.04
Innospec, Inc. usb 815 100,726 0.06  La-Z-Boy, Inc. usb 1,407 52,453 0.03
Innovative Industrial Properties, Inc., LCI Industries usop 831 85,909 0.05
REIT ‘A’ usb 918 100,264 0.06  Lear Corp. usb 1,866 213,116 0.13
Innoviva, Inc. usb 1,807 29,635 0.02  Legalzoom.com, Inc. usb 3,876 32,520 0.02
Insight Enterprises, Inc. usb 915 181,499 0.1  Leggett & Platt, Inc. usp 4,341 49,748 0.03
Insmed, Inc. usp 5,305 355,435 0.22  LeMaitre Vascular, Inc. usp 655 53,893 0.03
Insperity, Inc. usb 1,182 107,810 0.07  Lemonade, Inc. usp 1,718 28,347 0.02
Inspire Medical Systems, Inc. usb 969 129,681 0.08  LendingClub Corp. usb 3,626 30,676 0.02
Installed Building Products, Inc. usb 784 161,253 0.10  Leonardo DRS, Inc. usop 2,390 60,969 0.04
Instructure Holdings, Inc. usb 683 15,989 0.01  Leslie’s, Inc. usb 5,845 24,491 0.02
Intapp, Inc. usb 1,401 51,375 0.03  Levi Strauss & Co. ‘A’ usb 3,151 60,751 0.04
Integer Holdings Corp. usb 1,095 126,790 0.08 LGl Homes, Inc. usb 695 62,196 0.04
Integra LifeSciences Holdings Corp. usb 2,229 64,953 0.04  Liberty Broadband Corp. ‘A’ usp 558 30,467 0.02
Integral Ad Science Holding Corp. usb 2,349 22,832 0.01  Liberty Broadband Corp. ‘C’ usp 3,568 195,598 0.12
Intellia Therapeutics, Inc. usb 3,118 69,781 0.04  Liberty Energy, Inc. ‘A’ usb 5,279 110,278 0.07
Inter Parfums, Inc. usb 594 68,922 0.04  Liberty Latin America Ltd. ‘A’ usob 1,049 10,081 0.01
Interactive Brokers Group, Inc. ‘A’ usp 3,499 428,977 0.27  Liberty Latin America Ltd. ‘C’ usp 3,776 36,325 0.02
InterDigital, Inc. usb 825 96,162 0.06  Liberty Media Corp.-Liberty Live ‘A’ usp 659 24,719 0.02
International Bancshares Corp. usb 1,755 100,404 0.06  Liberty Media Corp.-Liberty Live ‘C’ usb 1,527 58,438 0.04
International Seaways, Inc. usb 1,153 68,177 0.04  Liberty Media Corp.-Liberty SiriusXM usb 5,028 111,420 0.07
Intra-Cellular Therapies, Inc. usb 3,208 219,716 0.14  Liberty Media Corp.-Liberty SiriusXM ‘A’ usb 1,959 43,392 0.03
InvenTrust Properties Corp., REIT usb 2,212 54,769 0.03  Life Time Group Holdings, Inc. usb 1,952 36,756 0.02
Invesco Ltd. usb 10,706 160,162 0.10  LifeStance Health Group, Inc. usop 2,889 14,185 0.01
lonis Pharmaceuticals, Inc. usb 4,480 213,517 0.13  Ligand Pharmaceuticals, Inc. usob 590 49,713 0.03
lonQ, Inc. usb 6,295 44,254 0.03  Light & Wonder, Inc. usb 2,959 310,340 0.19
lovance Biotherapeutics, Inc. usp 7,165 57,463 0.04  Lincoln Electric Holdings, Inc. usp 1,879 354,455 0.22
IPG Photonics Corp. usb 1,003 84,643 0.05  Lincoln National Corp. usp 5,541 172,325 0.11
iRhythm Technologies, Inc. usb 1,013 109,039 0.07  Lindsay Corp. usp 362 44,483 0.03
Iridium Communications, Inc. usp 3,650 97,163 0.06  Lions Gate Entertainment Corp. ‘A’ usp 1,528 14,394 0.01
Ironwood Pharmaceuticals, Inc. ‘A’ usb 4,637 30,233 0.02  Lions Gate Entertainment Corp. ‘B’ usp 4,240 36,337 0.02
Itron, Inc. usb 1,495 147,945 0.09  Lithia Motors, Inc. ‘A’ usp 903 227,962 0.14
ITT, Inc. usb 2,695 348,140 0.22  Littelfuse, Inc. usb 818 209,073 0.13
Ivanhoe Electric, Inc. usp 2,608 24,463 0.02  Live Oak Bancshares, Inc. usp 1,128 39,548 0.02
J &1 Snack Foods Corp. usb 496 80,536 0.05  LiveRamp Holdings, Inc. usb 2,138 66,150 0.04
Jabil, Inc. usb 3,887 422,867 0.26  Loar Holdings, Inc. usob 416 22,219 0.01
Jack in the Box, Inc. usb 628 31,990 0.02  Louisiana-Pacific Corp. usp 2,109 173,634 0.11
Jackson Financial, Inc. ‘A’ usp 2,276 169,016 0.10  LTC Properties, Inc., REIT usp 1,430 49,335 0.03
Jamf Holding Corp. usp 1,808 29,832 0.02  Lucid Group, Inc. usp 28,313 73,897 0.05
Janus International Group, Inc. usp 3,728 47,085 0.03  Lumen Technologies, Inc. usp 32,620 35,882 0.02
Jazz Pharmaceuticals plc usb 2,067 220,611 0.14  Lumentum Holdings, Inc. usob 2,195 111,769 0.07
JBG SMITH Properties, REIT usb 2,772 42,218 0.03  LXP Industrial Trust, REIT usb 9,587 87,433 0.05
Jefferies Financial Group, Inc. usb 5,350 266,216 016 Lyft, Inc. ‘A’ usp 11,421 161,036 0.10
JELD-WEN Holding, Inc. usb 2,761 37,191 0.02  M/I Homes, Inc. usp 916 111,880 0.07
JetBlue Airways Corp. usp 10,561 64,316 0.04  Macerich Co. (The), REIT uso 7,079 109,300 0.07
Joby Aviation, Inc. usb 13,982 71,308 0.04  MACOM Technology Solutions Holdings,
John Bean Technologies Corp. usb 1,044 99,149 0.06 Inc. usp 1,876 209,118 0.13
John Wiley & Sons, Inc. ‘A usb 1,438 58,527 0.04  Macy’s, Inc. usob 9,006 172,915 0.11
Jones Lang LaSalle, Inc. usb 1,558 319,826 0.20  Madison Square Garden Entertainment
Kadant, Inc. usb 384 112,812 0.07 Corp.‘A’ usb 1,321 45,218 0.03
Kaiser Aluminum Corp. usD 523 45,972 0.03  Madison Square Garden Sports Corp. usp 555 104,412 0.06
KB Home usp 2,200 154,396 0.10  Madrigal Pharmaceuticals, Inc. uso 522 146,244 0.09
KBR, Inc. usb 4,423 283,601 0.18  Magnite, Inc. usop 4,117 54,715 0.03
Kelly Services, Inc. ‘A’ usb 1,024 21,924 0.01  Magnolia Oil & Gas Corp. ‘A’ usb 5,671 143,703 0.09
Kemper Corp. usp 2,019 119,787 0.07 Malibu Boats, Inc. ‘A’ usb 658 23,056 0.01
Kennametal, Inc. usp 2,471 58,167 0.04 Manhattan Associates, Inc. usop 2,017 497,554 0.31
Kennedy-Wilson Holdings, Inc. usp 3,584 34,836 0.02  ManpowerGroup, Inc. usb 1,579 110,214 0.07
Keros Therapeutics, Inc. usp 886 40,490 0.03  Maplebear, Inc. usD 4,804 154,401 0.10
Kforce, Inc. usp 621 38,583 0.02  Marathon Digital Holdings, Inc. usb 8,815 174,978 0.11
Kilroy Realty Corp., REIT usp 3,791 118,165 0.07 Maravai LifeSciences Holdings, Inc. ‘A’ usob 3,617 25,898 0.02
Kinetik Holdings, Inc. ‘A’ usD 599 24,823 0.02  Marcus & Millichap, Inc. uso 793 24,995 0.02
Kinsale Capital Group, Inc. usp 727 280,099 0.17 MarketAxess Holdings, Inc. usp 1,243 249,259 0.15
Kirby Corp. usb 1,912 228,924 0.14  Margeta, Inc. ‘A’ uso 13,238 72,544 0.04
Kite Realty Group Trust, REIT usp 7,209 161,337 0.10  Marriott Vacations Worldwide Corp. usob 1,007 87,931 0.05
Klaviyo, Inc. ‘A’ usp 1,210 30,117 0.02  Marten Transport Ltd. usD 1,904 35,129 0.02
Knife River Corp. usp 1,672 117,274 0.07 Masimo Corp. uso 1,467 184,754 0.11
Knight-Swift Transportation Holdings, MasTec, Inc. usp 2,012 215,264 0.13
Inc. ‘A’ usb 4,952 247,204 0.15  Masterbrand, Inc. usb 4,165 61,142 0.04
Knowles Corp. usb 2,960 51,090 0.03  Matador Resources Co. usb 3,887 231,665 0.14
Kodiak Gas Services, Inc. usb 584 15,920 0.01  Match Group, Inc. uso 8,718 264,853 0.16
Kohl's Corp. usb 3,590 82,534 0.05  Materion Corp. uso 679 73,420 0.05
Kontoor Brands, Inc. usb 1,839 121,650 0.08  Mativ Holdings, Inc. usob 1,774 30,087 0.02
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Matson, Inc. usb 1,116 146,163 0.09  NNN REIT, Inc. usb 5,995 255,387 0.16
Mattel, Inc. usb 11,286 183,510 0.11  Nordson Corp. usop 1,682 390,123 0.24
Matterport, Inc. usb 8,752 39,121 0.02  Nordstrom, Inc. uso 3,518 74,652 0.05
Matthews International Corp. ‘A’ usb 995 24,925 0.02  Northern 0il & Gas, Inc. usop 3,083 114,595 0.07
Maximus, Inc. usb 2,006 171,914 0.11  Northwest Bancshares, Inc. usob 4,001 46,212 0.03
MaxLinear, Inc. ‘A’ usb 2,554 51,438 0.03  Northwest Natural Holding Co. usop 1,248 45,065 0.03
McGrath RentCorp usb 803 85,560 0.05  Northwestern Energy Group, Inc. uso 1,891 94,701 0.06
MDU Resources Group, Inc. usb 6,135 153,988 0.10  Norwegian Cruise Line Holdings Ltd. usob 13,965 262,402 0.16
Medical Properties Trust, Inc., REIT usb 19,682 84,829 0.05 NOV, Inc. usb 12,918 245,571 0.15
Medpace Holdings, Inc. usop 827 340,600 0.21  Novanta, Inc. usb 1,172 191,165 0.12
Merchants Bancorp usop 572 23,189 0.01  Nutanix, Inc. ‘A’ usb 7,998 454,686 0.28
Mercury General Corp. usb 876 46,551 0.03  Nuvalent, Inc. ‘A usob 996 75,557 0.05
Mercury Systems, Inc. usb 1,764 47,610 0.03  NV5 Global, Inc. usob 471 43,789 0.03
MeridianLink, Inc. usb 797 17,024 0.01  Oceaneering International, Inc. usbp 3,286 77,747 0.05
Merit Medical Systems, Inc. usop 1,898 163,133 0.10  OceanFirst Financial Corp. usop 1,920 30,509 0.02
Meritage Homes Corp. usb 1,194 193,249 0.12  ODP Corp. (The) usop 1,152 45,239 0.03
MFA Financial, Inc., REIT usb 3,329 35,421 0.02  OGE Energy Corp. usb 6,588 235,192 0.15
MGE Energy, Inc. usb 1,187 88,693 0.05  0-lGlass, Inc. usp 5,074 56,474 0.03
MGIC Investment Corp. usb 8,733 188,196 0.12  0ld National Bancorp uso 10,460 179,807 0.11
MGP Ingredients, Inc. usb 487 36,233 0.02  0ld Republic International Corp. usop 8,315 256,933 0.16
MicroStrategy, Inc. ‘A’ usb 503 692,872 0.43  Olin Corp. usop 3,920 184,828 0.11
Middleby Corp. (The) usp 1,760 215,794 0.13  Ollie’s Bargain Outlet Holdings, Inc. usp 2,027 198,991 0.12
Middlesex Water Co. usb 585 30,572 0.02  Omega Healthcare Investors, Inc., REIT usob 8,042 275,438 0.17
Millerknoll, Inc. usb 2,352 62,304 0.04  OmniAb, Inc., 12.50 Earn-out* usbp 29 -
Minerals Technologies, Inc. usb 1,053 87,567 0.05  OmniAb, Inc., 15.00 Earn-out* usb 29 -
Mirati Therapeutics, Inc. CVR* usb 1,870 1,309 - Omnicell, Inc. usob 1,496 40,497 0.03
Mirion Technologies, Inc. ‘A’ usb 6,901 74,117 0.05  ONE Gas, Inc. usob 1,714 109,439 0.07
Mission Produce, Inc. usb 1,411 13,941 0.01  OneMain Holdings, Inc. ‘A’ usob 3,703 179,558 0.11
Mister Car Wash, Inc. usb 3,121 22,222 0.01  Onto Innovation, Inc. uso 1,614 354,370 0.22
MKS Instruments, Inc. usb 1,905 248,755 0.15  Opendoor Technologies, Inc. uso 18,993 34,947 0.02
Modine Manufacturing Co. usb 1,626 162,909 0.10  OPENLANE, Inc. usop 3,528 58,530 0.04
Moelis & Co. ‘A’ usb 2,314 131,574 0.08  OPKO Health, Inc. usb 10,225 12,781 0.01
Mohawk Industries, Inc. usb 1,749 198,669 0.12  Option Care Health, Inc. usb 5,711 158,195 0.10
Monarch Casino & Resort, Inc. usb 436 29,705 0.02  Organon & Co. usp 8,399 173,859 0.11
Monro, Inc. usb 983 23,454 0.01  Origin Bancorp, Inc. uso 958 30,388 0.02
Montrose Environmental Group, Inc. usob 1,079 48,080 0.03  Orion SA usob 1,842 40,413 0.02
Moog, Inc. ‘A’ usb 941 157,429 0.10  Ormat Technologies, Inc. uso 1,759 126,120 0.08
Morningstar, Inc. usop 874 258,573 0.16  OrthoPediatrics Corp. usop 539 15,502 0.01
Morphic Holding, Inc. usb 1,296 44,155 0.03  Oscar Health, Inc. ‘A usob 5,507 87,121 0.05
MP Materials Corp. usob 3,130 39,845 0.02  Oshkosh Corp. usob 2,134 230,899 0.14
Mr Cooper Group, Inc. usp 1,995 162,054 0.10  0SI Systems, Inc. usp 548 75,361 0.05
MSA Safety, Inc. usop 1,221 229,169 0.14  Otter Tail Corp. usop 1,360 119,122 0.07
MSC Industrial Direct Co., Inc. ‘A’ usb 1,452 115,158 0.07  Outfront Media, Inc., REIT usob 4,587 65,594 0.04
Mueller Industries, Inc. usob 3,611 205,610 0.13  Ovintiv, Inc. usb 8,737 409,503 0.25
Mueller Water Products, Inc. ‘A’ usb 5,142 92,145 0.06  Owens & Minor, Inc. usb 2,257 30,469 0.02
Murphy Oil Corp. usop 5,008 206,530 0.13  Oxford Industries, Inc. usop 511 51,177 0.03
Murphy USA, Inc. usb 658 308,905 0.19  Pacific Premier Bancorp, Inc. usob 3,151 72,378 0.04
Myers Industries, Inc. usop 1,088 14,557 0.01  Pacira BioSciences, Inc. usb 1,518 43,430 0.03
MYR Group, Inc. usb 549 74,505 0.05  PACS Group, Inc. usb 795 23,452 0.01
Myriad Genetics, Inc. usp 2,919 71,399 0.04  Pactiv Evergreen, Inc. uso 1,303 14,750 0.01
N-able, Inc. usb 2,358 35,912 0.02  PagerDuty, Inc. usob 3,028 69,432 0.04
Nabors Industries Ltd. usb 294 20,921 0.01  Palomar Holdings, Inc. usop 778 63,135 0.04
Napco Security Technologies, Inc. usop 1,149 59,691 0.04  Papa John’s International, Inc. usb 1,075 50,503 0.03
Natera, Inc. usb 4,016 434,893 0.27  Par Pacific Holdings, Inc. usp 1,935 48,859 0.03
National Bank Holdings Corp. ‘A’ usb 1,237 48,305 0.03  PAR Technology Corp. usob 1,101 51,846 0.03
National Beverage Corp. usb 808 41,402 0.03  Paragon 28, Inc. uso 1,268 8,673 0.01
National Fuel Gas Co. usob 3,014 163,329 0.10  Paramount Global ‘B usb 18,462 191,820 0.12
National Health Investors, Inc., REIT usb 1,425 96,515 0.06  Paramount Group, Inc., REIT usop 6,041 27,970 0.02
National HealthCare Corp. usb 481 52,140 0.03  Park Hotels & Resorts, Inc., REIT usb 6,886 103,152 0.06
National Research Corp. usb 496 11,383 0.01  Park National Corp. usop 469 66,757 0.04
National Storage Affiliates Trust, REIT usop 2,268 93,487 0.06  Parsons Corp. usb 1,545 126,396 0.08
National Vision Holdings, Inc. usb 2,571 33,654 0.02  Pathward Financial, Inc. usob 830 46,953 0.03
National Western Life Group, Inc. ‘A’ usb 74 36,774 0.02  Patrick Industries, Inc. usb 721 78,265 0.05
Navient Corp. usb 2,659 38,715 0.02  Patterson Cos., Inc. usb 2,652 63,966 0.04
Navitas Semiconductor Corp. ‘A’ usb 3,998 15,712 0.01  Patterson-UTI Energy, Inc. usp 12,269 127,107 0.08
NBT Bancorp, Inc. usb 1,539 59,405 0.04  Paycor HCM, Inc. usop 2,664 33,833 0.02
nCino, Inc. usb 2,493 78,405 0.05  Paylocity Holding Corp. usob 1,436 189,337 0.12
NCR Atleos Corp. usop 2,362 63,821 0.04  Payoneer Global, Inc. usb 8,115 44,957 0.03
NCR Voyix Corp. usb 4,743 58,576 0.04  PBF Energy, Inc. ‘A’ uso 3,397 156,330 0.10
Nelnet, Inc. ‘A’ usb 451 45,488 0.03  PC Connection, Inc. uso 392 25,166 0.02
Neogen Corp. usop 7,108 111,098 0.07  PDF Solutions, Inc. usb 1,012 36,817 0.02
NeoGenomics, Inc. usbp 4,180 57,977 0.04  Peabody Energy Corp. usop 3,927 86,865 0.05
NetScout Systems, Inc. usb 2,246 41,079 0.03  Pebblebrook Hotel Trust, REIT usp 3,892 53,515 0.03
Neumora Therapeutics, Inc. usb 2,356 23,159 0.01  Pediatrix Medical Group, Inc. usob 2,779 20,981 0.01
New Fortress Energy, Inc. ‘A’ usb 2,960 65,061 0.04  Pegasystems, Inc. usb 1,359 82,260 0.05
New Jersey Resources Corp. usp 3,245 138,691 0.09  Peloton Interactive, Inc. ‘A’ usp 11,349 38,360 0.02
New York Community Bancorp, Inc. usb 24,575 79,131 0.05  Penn Entertainment, Inc. uso 4,451 86,149 0.05
New York Times Co. (The) ‘A’ usb 5124 262,400 0.16  PennyMac Financial Services, Inc. usob 918 86,843 0.05
Newell Brands, Inc. usb 12,915 82,785 0.05  PennyMac Mortgage Investment Trust,
Newmark Group, Inc. ‘A’ usb 4,607 47,130 0.03 REIT usb 2,843 39,091 0.02
NewMarket Corp. usp 236 121,675 0.08  Penske Automotive Group, Inc. usp 652 97,161 0.06
NexPoint Residential Trust, Inc., REIT uso 729 28,803 0.02  Penumbra, Inc. usb 1,222 219,923 0.14
Nexstar Media Group, Inc. ‘A’ usb 1,020 169,330 0.10  Perficient, Inc. usb 1,141 85,335 0.05
NextDecade Corp. usop 2,734 21,708 0.01 Performance Food Group Co. usb 5,103 337,359 0.21
NEXTracker, Inc. ‘A’ usp 4,186 196,240 0.12  Permian Resources Corp. ‘A’ uso 16,864 272,354 0.17
Nicolet Bankshares, Inc. usp 462 38,364 0.02  Phillips Edison & Co., Inc., REIT usop 4,022 131,560 0.08
NMI Holdings, Inc. ‘A’ usb 2,483 84,521 0.05  Phinia, Inc. usop 1,476 58,095 0.04
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Photronics, Inc. usb 1,967 48,526 0.03  Riot Platforms, Inc. usob 9,375 85,688 0.05
Phreesia, Inc. usb 1,792 37,990 0.02  Rithm Capital Corp., REIT uso 15,893 173,393 0.11
Piedmont Office Realty Trust, Inc., REIT Rivian Automotive, Inc. ‘A’ usop 23,613 316,886 0.20
'y usb 4,049 29,355 0.02  RLI Corp. uso 1,343 188,947 0.12
Pilgrim’s Pride Corp. usb 1,363 52,462 0.03  RLJ Lodging Trust, REIT usop 4,977 47,929 0.03
Pinnacle Financial Partners, Inc. usb 2,525 202,101 0.12  Robert Half, Inc. usb 3,438 219,963 0.14
Pinnacle West Capital Corp. usp 3,730 284,897 0.18  Robinhood Markets, Inc. ‘A’ usp 16,854 382,754 0.24
Piper Sandler Cos usb 474 109,101 0.07  Rocket Cos., Inc. ‘A’ usop 4,234 58,006 0.04
Pitney Bowes, Inc. usb 5,313 26,990 0.02  Rocket Lab USA, Inc. usop 8,832 42,394 0.03
PJT Partners, Inc. ‘A’ usp 750 80,932 0.05  Rocket Pharmaceuticals, Inc. usp 2,292 49,347 0.03
Planet Fitness, Inc. ‘A’ usb 2,853 209,952 0.13 Rogers Corp. usb 562 67,783 0.04
Plexus Corp. usb 897 92,552 0.06  Roivant Sciences Ltd. usop 12,851 135,835 0.08
Pliant Therapeutics, Inc. usb 1,472 15,824 0.01  Roku, Inc. ‘A’ usb 3,948 236,604 0.15
Plug Power, Inc. usb 20,745 48,336 0.03  Royal Gold, Inc. uso 2,161 270,471 0.17
PNM Resources, Inc. usb 2,967 109,660 0.07  RPC, Inc. usp 3,203 20,019 0.01
Polaris, Inc. usb 1,755 137,434 0.08  RPM International, Inc. usb 4,233 455,809 0.28
Portillo’s, Inc. ‘A’ usb 1,840 17,885 0.01  Rush Enterprises, Inc. ‘A’ usb 2,026 84,829 0.05
Portland General Electric Co. usb 3,385 146,367 0.09  Rush Enterprises, Inc. ‘B’ usp 257 10,085 0.01
Post Holdings, Inc. usb 1,785 185,926 0.11  RXO, Inc. usp 3,833 100,233 0.06
PotlatchDeltic Corp., REIT usb 2,600 102,414 0.06  RxSight, Inc. usob 1,051 63,239 0.04
Powell Industries, Inc. usb 315 45,171 0.03  Ryan Specialty Holdings, Inc. ‘A’ usb 3,261 188,845 0.12
Power Integrations, Inc. usb 1,853 130,062 0.08  Ryder System, Inc. usb 1,434 177,644 0.11
PowerSchool Holdings, Inc. ‘A’ usb 1,840 41,198 0.03  Ryerson Holding Corp. usp 979 19,091 0.01
Preferred Bank usb 417 31,479 0.02  Ryman Hospitality Properties, Inc., REIT usb 1,917 191,432 0.12
Premier Financial Corp. usop 1,169 23,918 0.01  S&T Bancorp, Inc. usob 1,255 41,904 0.03
Premier, Inc. ‘A’ usp 3,441 64,243 0.04  sabra Health Care REIT, Inc. usp 6,913 106,460 0.07
Prestige Consumer Healthcare, Inc. usb 1,627 112,019 0.07  sabre Corp. usp 12,257 32,726 0.02
PriceSmart, Inc. usb 838 68,046 0.04  safehold, Inc., REIT usop 1,505 29,031 0.02
Primerica, Inc. usb 1,130 267,335 0.17  safety Insurance Group, Inc. usp 482 36,164 0.02
Primoris Services Corp. usb 1,753 87,457 0.05  Sage Therapeutics, Inc. usp 1,444 15,682 0.01
Privia Health Group, Inc. usb 3,510 61,004 0.04  saia, Inc. usb 871 413,107 0.26
ProAssurance Corp. usb 1,667 20,371 0.01  Sally Beauty Holdings, Inc. usp 3,405 36,536 0.02
PROCEPT BioRobotics Corp. usb 1,509 92,185 0.06  Samsara, Inc. ‘A’ uso 6,427 216,590 0.13
Procore Technologies, Inc. usp 2,830 187,657 0.12  sana Biotechnology, Inc. usp 3,975 21,704 0.01
PROG Holdings, Inc. usb 1,419 49,211 0.03  sandy Spring Bancorp, Inc. usb 1,457 35,493 0.02
Progress Software Corp. usob 1,427 77,429 0.05  Sanmina Corp. usob 1,820 120,575 0.07
Progyny, Inc. usb 2,758 78,906 0.05  sarepta Therapeutics, Inc. usp 2,997 473,526 0.29
ProPetro Holding Corp. uso 2,475 21,458 0.0l saul Centers, Inc., REIT usb 405 14,892 0.01
PROS Holdings, Inc. usb 1,437 41,170 0.03  Savers Value Village, Inc. usop 887 10,857 0.01
Prosperity Bancshares, Inc. usb 3,116 190,512 0.12  ScanSource, Inc. usp 804 35,625 0.02
Protagonist Therapeutics, Inc. usb 1,815 62,890 0.04  schneider National, Inc. ‘B’ usop 1,745 42,159 0.03
Proto Labs, Inc. usp 786 24,280 0.02  Scholastic Corp. usp 764 27,099 0.02
Provident Financial Services, Inc. usb 4,094 58,749 0.04  schrodinger, Inc. usb 1,805 34,909 0.02
PTC Therapeutics, Inc. usb 2,515 76,909 0.05  Science Applications International Corp. usb 1,678 197,249 0.12
Pure Storage, Inc. ‘A’ usb 10,094 648,136 0.40  scotts Miracle-Gro Co. (The) usp 1,404 91,344 0.06
PureCycle Technologies, Inc. usb 3,204 18,968 0.01  Seaboard Corp. usp 8 25,286 0.02
PVH Corp. usb 1,862 197,130 0.12  Seacoast Banking Corp. of Florida usb 2,792 66,003 0.04
Q2 Holdings, Inc. usb 1,904 114,868 0.07  sealed Air Corp. usop 4,736 164,765 0.10
Quaker Chemical Corp. usb 457 77,553 0.05  SEl Investments Co. usp 3,701 239,418 0.15
Qualys, Inc. usop 1,210 172,546 0.11  Select Medical Holdings Corp. usop 3,353 117,556 0.07
Quanex Building Products Corp. usb 1,086 30,028 0.02  Selective Insurance Group, Inc. usop 1,991 186,816 0.12
QuantumsScape Corp. ‘A’ usb 11,720 57,662 0.04  semtech Corp. usp 2,107 62,957 0.04
QuidelOrtho Corp. usb 1,655 54,979 0.03  Sensata Technologies Holding plc usp 4,963 185,567 0.11
R1 RCM, Inc. usp 5,112 64,207 0.04  sensient Technologies Corp. usp 1,387 102,902 0.06
Radian Group, Inc. usb 4,968 154,505 0.10  SentinelOne, Inc. ‘A’ usop 8,878 186,882 0.12
RadNet, Inc. usb 2,151 126,737 0.08  Service Corp. International usp 4,787 340,499 0.21
Ralph Lauren Corp. ‘A’ usb 1,314 230,029 0.14  Service Properties Trust, REIT usb 5,479 28,162 0.02
Rambus, Inc. usb 3,529 207,364 0.13  ServisFirst Bancshares, Inc. usb 1,776 112,225 0.07
Range Resources Corp. usb 7,881 264,250 0.16  Shake Shack, Inc. ‘A’ usob 1,236 111,240 0.07
Rapid7, Inc. usp 2,043 88,319 0.05  shenandoah Telecommunications Co. usp 1,724 28,153 0.02
Rayonier, Inc., REIT usb 4,404 128,112 0.08  shift4 Payments, Inc. ‘A’ usop 1,954 143,326 0.09
RBC Bearings, Inc. usb 940 253,593 0.16  Shoals Technologies Group, Inc. ‘A’ uso 5,588 34,869 0.02
Ready Capital Corp., REIT usb 5,310 43,436 0.03  Shutterstock, Inc. usop 812 31,424 0.02
Recursion Pharmaceuticals, Inc. ‘A’ usp 6,067 45,502 0.03  Signet Jewelers Ltd. usp 1,447 129,622 0.08
Red Rock Resorts, Inc. ‘A’ usb 1,660 91,184 0.06  Silgan Holdings, Inc. usb 2,704 114,460 0.07
Reddit, Inc. ‘A’ usb 833 53,220 0.03  Ssilicon Laboratories, Inc. usb 1,040 115,055 0.07
Redwood Trust, Inc., REIT usb 4,333 28,121 0.02  Simmons First National Corp. ‘A’ usp 4,080 71,726 0.04
Regal Rexnord Corp. usb 2,178 294,509 0.18  Simply Good Foods Co. (The) usob 2,955 106,764 0.07
REGENXBIO, Inc. usp 1,316 15,397 0.01  Simpson Manufacturing Co., Inc. usp 1,402 236,279 0.15
Relay Therapeutics, Inc. usb 3,030 19,756 0.01  SITE Centers Corp., REIT usop 6,231 90,350 0.06
Reliance, Inc. usb 1,888 539,213 0.33  siteOne Landscape Supply, Inc. usb 1,463 177,623 0.11
Remitly Global, Inc. usp 4,755 57,631 0.04  SiTime Corp. usp 603 75,001 0.05
Renasant Corp. usb 1,824 55,705 0.03  sitio Royalties Corp. ‘A’ usb 2,670 63,039 0.04
Repay Holdings Corp. ‘A’ usb 2,676 28,259 0.02  Six Flags Entertainment Corp. usp 2,344 77,680 0.05
Repligen Corp. usb 1,719 216,697 0.13  SJW Group usb 959 51,997 0.03
Republic Bancorp, Inc. ‘A’ usp 303 16,244 0.01  Skechers USA, Inc. ‘A’ usp 4,394 303,713 0.19
Resideo Technologies, Inc. usp 4,771 93,321 0.06  Skyline Champion Corp. usp 1,872 126,828 0.08
Resolute Forest Products, Inc. CVR* usb 218 310 0.00  skyward Specialty Insurance Group, Inc. usp 981 35,493 0.02
Retail Opportunity Investments Corp., SkyWest, Inc. usob 1,298 106,527 0.07
T uspb 4,062 50,491 0.03 " s Green Realty Corp., REIT usb 2,119 120,020 0.07
REVOLUTION Medicines, Inc. usp 4,585 177,944 0.11 s M Corp. usb 7,198 149,646 0.09
Revolve Group, Inc. ‘A’ usb 1,257 19,999 0.01  sm Energy Co. usb 3,761 162,588 0.10
Rexford Industrial Realty, Inc., REIT usb 6,670 297,415 0.18  smartsheet, Inc. ‘A’ usp 4,523 199,374 0.12
Reynolds Consumer Products, Inc. usb 1,789 50,056 0.03  smith & Wesson Brands, Inc. usb 1,496 21,453 0.01
RH usp 491 120,020 0.07 " soFij Technologies, Inc. usb 34,147 225,712 0.14
Rhythm Pharmaceuticals, Inc. usb 1,659 68,119 0.04  solarwinds Corp. uso 1,582 19,063 0.01
RingCentral, Inc. ‘A’ usb 2,567 72,389 0.04  solventum Corp. usb 4,550 240,604 0.15
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Sonic Automotive, Inc. ‘A’ usb 475 25,873 0.02  Tootsie Roll Industries, Inc. usob 472 14,429 0.01
Sonoco Products Co. usb 3,209 162,760 0.10  TopBuild Corp. usb 1,044 402,222 0.25
Sonos, Inc. usop 3,816 56,324 0.03  Topgolf Callaway Brands Corp. usop 4,746 72,614 0.04
Sotera Health Co. usb 4,220 50,091 0.03  Toro Co. (The) usb 3,412 319,056 0.20
SoundHound Al Inc. ‘A’ usb 9,274 36,632 0.02  Towne Bank usob 2,286 62,339 0.04
Southside Bancshares, Inc. usb 980 27,058 0.02  TPG, Inc. ‘A’ usb 2,764 114,568 0.07
SouthState Corp. usb 2,494 190,591 0.12  Tradeweb Markets, Inc. ‘A’ usp 3,813 404,178 0.25
Southwest Gas Holdings, Inc. usb 1,821 128,162 0.08  TransMedics Group, Inc. usop 1,071 161,314 0.10
Southwestern Energy Co. usb 36,156 243,330 0.15  Transocean Ltd. usb 23,990 128,347 0.08
Spectrum Brands Holdings, Inc. usop 934 80,259 0.05  Travel + Leisure Co. usop 2,299 103,409 0.06
Sphere Entertainment Co. usop 880 30,853 0.02  TreeHouse Foods, Inc. usob 1,552 56,865 0.04
Spire, Inc. usb 1,884 114,415 0.07  Trex Co., Inc. usb 3,565 264,238 0.16
Spirit AeroSystems Holdings, Inc. ‘A’ usob 3,790 124,577 0.08  Tri Pointe Homes, Inc. usob 3,033 112,979 0.07
SpringWorks Therapeutics, Inc. usop 1,813 68,296 0.04  TriCo Bancshares usop 1,054 41,707 0.03
Sprinklr, Inc. ‘A usop 3,850 37,037 0.02  TriMas Corp. usop 1,338 34,199 0.02
Sprout Social, Inc. ‘A’ usb 1,612 57,516 0.04  TriNet Group, Inc. usop 1,048 104,800 0.06
Sprouts Farmers Market, Inc. usb 3,298 275,911 0.17  Trinity Industries, Inc. usob 2,671 79,916 0.05
SPS Commerce, Inc. usb 1,200 225,792 0.14  TripAdvisor, Inc. usb 3,568 63,546 0.04
SPX Technologies, Inc. usb 1,515 215,342 0.13  Triumph Financial, Inc. usp 759 62,048 0.04
Spyre Therapeutics, Inc. usb 703 16,528 0.01  Tronox Holdings plc usop 3,904 61,254 0.04
Squarespace, Inc. ‘A’ usb 1,995 87,042 0.05  Trump Media & Technology Group Corp. usop 1,412 46,243 0.03
St Joe Co. (The) usb 1,261 68,977 0.04  Trupanion, Inc. uso 1,092 32,105 0.02
STAAR Surgical Co. usb 1,243 59,179 0.04  Trustmark Corp. usob 1,868 56,115 0.03
STAG Industrial, Inc., REIT usb 5,972 215,350 0.13  TTM Technologies, Inc. usob 3,339 64,877 0.04
Standard Motor Products, Inc. usop 662 18,357 0.01  Twist Bioscience Corp. usob 1,777 87,571 0.05
Standex International Corp. usop 386 62,204 0.04  Two Harbors Investment Corp., REIT usb 3,373 44,557 0.03
Starwood Property Trust, Inc., REIT usb 9,746 184,589 0.11  Udemy, Inc. usop 3,041 26,244 0.02
Steelcase, Inc. ‘A’ usb 2,874 37,247 0.02  UFP Industries, Inc. usob 2,027 227,024 0.14
Stellar Bancorp, Inc. usb 1,713 39,330 0.02  UFP Technologies, Inc. usop 241 63,593 0.04
Stepan Co. usb 717 60,199 0.04  UGI Corp. usb 6,890 157,781 0.10
StepStone Group, Inc. ‘A’ usb 1,850 84,897 0.05  U-Haul Holding Co. uso 250 15,432 0.01
Stericycle, Inc. usb 3,037 176,541 0.11  U-Haul Holding Co. ‘B’ usob 3,303 198,246 0.12
Sterling Check Corp. usb 955 14,134 0.01  UiPath, Inc. ‘A usb 14,540 184,367 0.11
Sterling Infrastructure, Inc. usb 1,025 121,299 0.08 UL Solutions, Inc. ‘A’ usb 1,276 53,834 0.03
Steven Madden Ltd. usb 2,327 98,432 0.06  Ultra Clean Holdings, Inc. usob 1,461 71,589 0.04
Stewart Information Services Corp. usb 895 55,562 0.03  Ultragenyx Pharmaceutical, Inc. usob 2,845 116,930 0.07
Stifel Financial Corp. usb 3,294 277,190 0.17  UMB Financial Corp. usop 1,508 125,797 0.08
Stock Yards Bancorp, Inc. usop 884 43,908 0.03  Under Armour, Inc. ‘A’ usop 6,209 41,414 0.03
StoneX Group, Inc. usb 902 67,930 0.04  Under Armour, Inc. ‘C’ usob 4,988 32,572 0.02
Strategic Education, Inc. usb 735 81,335 0.05  UniFirst Corp. usob 480 82,334 0.05
Stride, Inc. usb 1,386 97,713 0.06  United Bankshares, Inc. usp 4,394 142,541 0.09
Sturm Ruger & Co., Inc. usb 568 23,657 0.01  United Community Banks, Inc. uso 3,909 99,523 0.06
Summit Materials, Inc. ‘A’ usb 3,907 143,035 0.09  United Parks & Resorts, Inc. usob 1,183 64,249 0.04
Summit Therapeutics, Inc. usb 2,720 21,216 0.01  United States Cellular Corp. usob 479 26,738 0.02
Sun Country Airlines Holdings, Inc. usb 1,348 16,931 0.01  United States Lime & Minerals, Inc. usb 71 25,857 0.02
sunrun, Inc. usb 7,283 86,376 0.05  United States Steel Corp. usp 7,321 276,734 0.17
Sunstone Hotel Investors, Inc., REIT usb 6,717 70,260 0.04  United Therapeutics Corp. usob 1,256 400,099 0.25
Supernus Pharmaceuticals, Inc. usb 1,730 46,278 0.03  Uniti Group, Inc., REIT usob 7,842 22,899 0.01
Surgery Partners, Inc. usb 2,500 59,475 0.04  Universal Corp. usb 802 38,648 0.02
Sweetgreen, Inc. ‘A’ usb 2,766 83,367 0.05  Universal Display Corp. uso 1,553 326,518 0.20
Sylvamo Corp. usb 1,154 79,164 0.05  Unum Group usob 5,787 295,774 0.18
Symbotic, Inc. ‘A’ usb 815 28,655 0.02  Upbound Group, Inc. usop 1,609 49,396 0.03
Synaptics, Inc. usop 1,284 113,249 0.07  Upstart Holdings, Inc. uso 2,486 58,645 0.04
Syndax Pharmaceuticals, Inc. usb 2,795 57,381 0.04  Upwork, Inc. usop 3,994 42,936 0.03
Synovus Financial Corp. usb 4,800 192,912 0.12  Uranium Energy Corp. usob 12,322 74,055 0.05
Talos Energy, Inc. usb 4,029 48,952 0.03  Urban Edge Properties, REIT usb 3,746 69,189 0.04
Tandem Diabetes Care, Inc. usop 2,136 86,059 0.05  Urban Outfitters, Inc. usop 1,770 72,659 0.04
Tanger, Inc., REIT usb 3,546 96,132 0.06  US Foods Holding Corp. usop 7,545 399,734 0.25
Tango Therapeutics, Inc. usb 1,545 13,256 0.01  US Physical Therapy, Inc. usb 491 45,378 0.03
Tapestry, Inc. usb 7,531 322,251 0.20  US Silica Holdings, Inc. uso 2,558 39,521 0.02
Target Hospitality Corp. usop 1,199 10,443 0.01  USANA Health Sciences, Inc. usop 367 16,603 0.01
Taylor Morrison Home Corp. ‘A’ usb 3,273 181,455 0.11 Utz Brands, Inc. uso 2,244 37,340 0.02
TD SYNNEX Corp. usb 1,621 187,063 0.12  V2X, Inc. usb 397 19,040 0.01
TechTarget, Inc. usop 870 27,118 0.02  Vail Resorts, Inc. usb 1,245 224,262 0.14
Tecnoglass, Inc. usb 748 37,535 0.02  Valaris Ltd. usb 2,057 153,247 0.09
TEGNA, Inc. usb 5,506 76,754 0.05 Valley National Bancorp usb 14,294 99,772 0.06
Teladoc Health, Inc. usb 5,567 54,445 0.03  Valmont Industries, Inc. usob 649 178,118 0.11
Telephone & Data Systems, Inc. usb 3,267 67,725 0.04  Valvoline, Inc. uso 4,232 182,822 0.11
Tempur Sealy International, Inc. usop 5,593 264,773 0.16  Varonis Systems, Inc. ‘B’ usop 3,634 174,323 0.11
Tenable Holdings, Inc. usb 3,902 170,049 0.11  Vaxcyte, Inc. usob 3,242 244,803 0.15
Tenet Healthcare Corp. usb 3,181 423,168 0.26  Vector Group Ltd. usb 4,472 47,269 0.03
Tennant Co. usb 622 61,230 0.04  Veeco Instruments, Inc. usb 1,842 86,040 0.05
Teradata Corp. usop 3,165 109,382 0.07  Vera Therapeutics, Inc. ‘A’ usop 1,216 43,995 0.03
Terex Corp. usb 2,200 120,648 0.07  Veracyte, Inc. usob 2,502 54,218 0.03
Terreno Realty Corp., REIT usb 3,101 183,517 0.11  Vericel Corp. usob 1,597 73,270 0.05
Tetra Tech, Inc. usb 1,744 356,613 0.22  Verint Systems, Inc. usb 2,028 65,302 0.04
Texas Capital Bancshares, Inc. usb 1,533 93,728 0.06  Veris Residential, Inc., REIT usop 2,630 39,450 0.02
Texas Roadhouse, Inc. ‘A’ usb 2,194 376,732 0.23  Veritex Holdings, Inc. usob 1,731 36,507 0.02
TFS Financial Corp. usb 1,723 21,744 0.01  Verra Mobhility Corp. ‘A’ usb 5,437 147,886 0.09
TG Therapeutics, Inc. usb 4,676 83,186 0.05  Vertex, Inc. ‘A’ uso 1,625 58,581 0.04
Thor Industries, Inc. usb 1,682 157,183 0.10  Vestis Corp. usob 4,282 52,369 0.03
Thryv Holdings, Inc. usb 1,045 18,622 0.01  VF Corp. usob 10,821 146,084 0.09
Tidewater, Inc. usb 1,604 152,717 0.09  Viasat, Inc. uso 2,624 33,325 0.02
Timken Co. (The) usb 2,211 177,167 0.11  Viavi Solutions, Inc. usb 7,307 50,199 0.03
TKO Group Holdings, Inc. ‘A’ usb 2,320 250,537 0.15  Vicor Corp. usop 755 25,036 0.02
Toast, Inc. ‘A’ usb 13,464 346,967 0.21  Victoria's Secret & Co. usb 2,304 40,712 0.03
Toll Brothers, Inc. usb 3,387 390,115 0.24  Victory Capital Holdings, Inc. ‘A’ usop 1,379 65,820 0.04

174



JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Small Cap Equity UCITS ETF
Schedule of Investments (continued)

As at 30 June 2024
Quantity/ Fair % of
Nominal Value Net
Investments Currency Value usp Assets
Viking Therapeutics, Inc. usb 3,413 180,923 0.11
Vir Biotechnology, Inc. usb 3,061 27,243 0.02
Virgin Galactic Holdings, Inc. usb 8 67 -
Viridian Therapeutics, Inc. usb 1,627 21,167 0.01
Virtu Financial, Inc. ‘A’ usb 2,765 62,074 0.04
Virtus Investment Partners, Inc. usb 226 51,042 0.03
Vishay Intertechnology, Inc. usop 3,758 83,803 0.05
Vista Outdoor, Inc. usb 1,750 65,888 0.04
Visteon Corp. usb 913 97,417 0.06
Vita Coco Co., Inc. (The) usp 1,269 35,342 0.02
Vital Energy, Inc. usop 812 36,394 0.02
Vizio Holding Corp. ‘A’ usb 2,282 24,646 0.02
Vontier Corp. usb 5,066 193,521 0.12
Vornado Realty Trust, REIT usb 5,646 148,433 0.09
Voya Financial, Inc. usop 3,302 234,937 0.15
Wabash National Corp. usb 1,473 32,170 0.02
WaFd, Inc. usb 2,659 75,994 0.05
Walker & Dunlop, Inc. usb 1,096 107,627 0.07
Warby Parker, Inc. ‘A’ usb 2,011 32,297 0.02
Warner Music Group Corp. ‘A’ usb 4,424 135,596 0.08
Warrior Met Coal, Inc. usb 1,702 106,835 0.07
Watts Water Technologies, Inc. ‘A’ usp 897 164,483 0.10
Wayfair, Inc. ‘A’ usop 3,156 166,416 0.10
WD-40 Co. usb 443 97,301 0.06
Weatherford International plc usb 2,404 294,370 0.18
Webster Financial Corp. usb 5,647 246,153 0.15
Weis Markets, Inc. usb 537 33,707 0.02
Wendy's Co. (The) usb 5,380 91,245 0.06
Werner Enterprises, Inc. usb 2,079 74,491 0.05
WesBanco, Inc. usb 1,902 53,085 0.03
WESCO International, Inc. usb 1,460 231,439 0.14
Westamerica BanCorp usb 832 40,377 0.02
Western Alliance Bancorp usb 3,590 225,524 0.14
Western Union Co. (The) usb 11,106 135,715 0.08
WEX, Inc. usb 1,377 243,922 0.15
Whirlpool Corp. usb 1,801 184,062 0.11
White Mountains Insurance Group Ltd. usop 84 152,666 0.09
Williams-Sonoma, Inc. usb 1,996 563,611 0.35
WillScot Mobile Mini Holdings Corp. usb 6,303 237,245 0.15
Wingstop, Inc. usb 967 408,712 0.25
Winmark Corp. usb 95 33,500 0.02
Winnebago Industries, Inc. usb 945 51,219 0.03
Wintrust Financial Corp. usb 2,010 198,106 0.12
WisdomTree, Inc. usb 3,812 37,777 0.02
WK Kellogg Co. usb 2,134 35,126 0.02
Wolfspeed, Inc. usop 3,862 87,899 0.05
Wolverine World Wide, Inc. usb 2,611 35,301 0.02
Woodward, Inc. usb 1,861 324,521 0.20
Workiva, Inc. ‘A’ usb 1,672 122,039 0.08
World Acceptance Corp. usb 125 15,448 0.01
World Kinect Corp. usb 1,976 50,981 0.03
Worthington Enterprises, Inc. usb 1,057 50,028 0.03
Worthington Steel, Inc. usb 1,067 35,595 0.02
WSFS Financial Corp. usb 1,972 92,684 0.06
Wyndham Hotels & Resorts, Inc. usb 2,624 194,176 0.12
Xencor, Inc. usb 2,013 38,106 0.02
Xenia Hotels & Resorts, Inc., REIT usop 3,354 48,063 0.03
Xerox Holdings Corp. usb 3,779 43,912 0.03
Xometry, Inc. ‘A’ usb 1,361 15,733 0.01
XPEL, Inc. usb 711 25,283 0.02
XPO, Inc. usb 3,811 404,538 0.25
Yelp, Inc. ‘A’ usb 2,214 81,807 0.05
YETI Holdings, Inc. usb 2,801 106,858 0.07
Zentalis Pharmaceuticals, Inc. usop 1,729 7,072 -
Zeta Global Holdings Corp. ‘A’ usb 5,673 100,128 0.06
Ziff Davis, Inc. usp 1,512 83,236 0.05
Zions Bancorp NA usb 4,863 210,908 0.13
ZipRecruiter, Inc. ‘A’ usb 2,167 19,698 0.01
Zoominfo Technologies, Inc. ‘A’ usb 9,273 118,416 0.07
Zuorg, Inc. ‘A’ usb 4,587 45,549 0.03
Zurn Elkay Water Solutions Corp. usb 4,797 141,032 0.09
United States total 156,311,767 96.68
Total investments in Equities 160,443,982 99.23

* Security is fair valued under the direction of the Board of Directors.
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Financial Futures Contracts

Underlying Fair % of

No. of Exposure Value Net

Security Description Contracts Currency usD Counterparty usp Assets
United States (31 December 2023: 0.01%)

Russell 2000 Micro E-mini Index, 20/09/2024 121 usb 1,231,777 Citibank NA 17,549 0.01

United States total 17,549 0.01

Total unrealised gain on Financial Futures Contracts (31 December 2023: 0.01%) 17,549 0.01

Fair % of

Value Net

usb Assets

Total financial assets at fair value through profit or loss 160,461,531 99.24

Cash and margin cash 960,820 0.59

Other assets and liabilities 263,402 0.17

Net asset value attributable to holders of redeemable participating shares 161,685,753 100.00

% of

Total

Analysis of total assets Assets

Transferable securities and money market instruments admitted to official stock exchange listing 99.21

Transferable securities and money market instruments other than those admitted to an official stock exchange listing or dealt in on another regulated market -

Financial derivative instruments dealt in on a regulated market 0.01

Other assets 0.78

Total Assets 100.00
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Bonds US Treasury Note 3.88% 30/04/2025 usb 20,180,000 19,962,828 0.62
. . US Treasury Note 2.75% 15/05/2025 usb 29,790,000 29,173,836 0.90
Government Debt Securities (31 December 2023: 99.87%) US Treasury Note 2.88% 15/06/2025 USD  18.240.000 17,853,647 0.55
United States (31 December 2023: 99.87%)
US Treasury Bill 0.00% 02/07/2024 usb 64,320,000 64,310,583 1.99  United States total 3,203,753,336 99.28
US Treasury Bill 0.00% 05/07/2024 usb 111,080,000 111,014,915 3.44
US Treasury Bill 0.00% 09/07/2024 usb 86,660,000 86,559,426 2.68  Total investments in Government Debt Securities 3,203,753,336 99.28
US Treasury Bill 0.00% 11/07/2024 usb 115,820,000 115,651,042 3.58
US Treasury Bill 0.00% 16/07/2024 usb 77,600,000 77,430,089 2.40
US Treasury Bill 0.00% 18/07/2024 Usb 72,220,000 72,040,613 223  Total Bonds 3,203,753,336 99.28
US Treasury Bill 0.00% 23/07/2024 usb 77,580,000 77,331,098 2.40
US Treasury Bill 0.00% 25/07/2024 usb 73,110,000 72,854,846 2.26
US Treasury Bill 0.00% 30/07/2024 usb 41,880,000 41,702,882 1.29
US Treasury Bill 0.00% 01/08/2024 usb 86,370,000 85,979,387 2.66
US Treasury Bill 0.00% 06/08/2024 uUsb 41,860,000 41,641,297 1.29
US Treasury Bill 0.00% 08/08/2024 usb 90,920,000 90,416,871 2.80
US Treasury Bill 0.00% 13/08/2024 usb 70,800,000 70,356,730 2.18
US Treasury Bill 0.00% 15/08/2024 usb 77,710,000 77,200,866 2.39
US Treasury Bill 0.00% 20/08/2024 Usb 64,480,000 64,010,058 1.98
US Treasury Bill 0.00% 22/08/2024 usb 67,280,000 66,772,065 2.07
US Treasury Bill 0.00% 27/08/2024 UsD 42,960,000 42,603,235 1.32
US Treasury Bill 0.00% 29/08/2024 usb 67,890,000 67,305,307 2.09
US Treasury Bill 0.00% 03/09/2024 usb 26,710,000 26,461,134 0.82
US Treasury Bill 0.00% 05/09/2024 usb 64,980,000 64,358,245 1.99
US Treasury Bill 0.00% 10/09/2024 usb 31,570,000 31,244,022 0.97
US Treasury Bill 0.00% 12/09/2024 Usb 46,240,000 45,748,873 1.42
US Treasury Bill 0.00% 17/09/2024 usb 37,450,000 37,026,806 1.15
US Treasury Bill 0.00% 19/09/2024 usb 46,220,000 45,684,490 1.42
US Treasury Bill 0.00% 24/09/2024 usb 28,840,000 28,485,092 0.88
US Treasury Bill 0.00% 26/09/2024 Usb 46,200,000 45,616,629 1.41
US Treasury Bill 0.00% 01/10/2024 usb 26,780,000 26,423,439 0.82
US Treasury Bill 0.00% 03/10/2024 Usb 50,780,000 50,093,835 1.55
US Treasury Bill 0.00% 08/10/2024 usb 22,280,000 21,960,600 0.68
US Treasury Bill 0.00% 10/10/2024 usb 31,240,000 30,784,681 0.95
US Treasury Bill 0.00% 15/10/2024 usb 10,470,000 10,309,569 0.32
US Treasury Bill 0.00% 17/10/2024 usb 31,230,000 30,742,344 0.95
US Treasury Bill 0.00% 22/10/2024 usb 10,450,000 10,279,105 0.32
US Treasury Bill 0.00% 24/10/2024 usb 40,500,000 39,828,608 1.23
US Treasury Bill 0.00% 31/10/2024 usb 63,260,000 62,150,578 1.93
US Treasury Bill 0.00% 07/11/2024 usb 31,240,000 30,661,253 0.95
US Treasury Bill 0.00% 14/11/2024 usb 33,410,000 32,758,949 1.02
US Treasury Bill 0.00% 21/11/2024 usb 41,100,000 40,260,852 1.25
US Treasury Bill 0.00% 29/11/2024 usb 67,260,000 65,815,554 2.04
US Treasury Bill 0.00% 05/12/2024 usb 16,760,000 16,384,671 0.51
US Treasury Bill 0.00% 12/12/2024 usb 14,790,000 14,444,914 0.45
US Treasury Bill 0.00% 19/12/2024 usb 14,780,000 14,420,866 0.45
US Treasury Bill 0.00% 26/12/2024 usb 34,380,000 33,510,501 1.04
US Treasury Bill 0.00% 23/01/2025 usb 21,800,000 21,188,129 0.66
US Treasury Bill 0.00% 20/02/2025 usb 29,230,000 28,284,775 0.88
US Treasury Bill 0.00% 20/03/2025 usb 30,130,000 29,044,064 0.90
US Treasury Bill 0.00% 17/04/2025 Usb 21,720,000 20,860,433 0.65
US Treasury Bill 0.00% 15/05/2025 usb 22,850,000 21,862,490 0.68
US Treasury Bill 0.00% 12/06/2025 usb 20,530,000 19,571,044 0.61
US Treasury Note 1.75% 30/06/2024 usb 22,580,000 22,580,000 0.70
US Treasury Note 2.00% 30/06/2024 usb 11,240,000 11,240,000 0.35
US Treasury Note 3.00% 30/06/2024 usb 21,340,000 21,340,000 0.66
US Treasury Note 0.38% 15/07/2024 usb 35,770,000 35,701,375 1.11
US Treasury Note 1.75% 31/07/2024 usb 18,030,000 17,976,356 0.56
US Treasury Note 2.13% 31/07/2024 usb 25,720,000 25,651,214 0.79
US Treasury Note 3.00% 31/07/2024 usb 35,920,000 35,849,151 1.11
US Treasury Note 0.38% 15/08/2024 usb 38,720,000 38,480,269 1.19
US Treasury Note 0.38% 15/09/2024 usb 42,030,000 41,603,133 1.29
US Treasury Note 1.50% 30/09/2024 usb 11,520,000 11,407,500 0.35
US Treasury Note 2.13% 30/09/2024 usb 10,330,000 10,246,270 0.32
US Treasury Note 4.25% 30/09/2024 usb 35,110,000 35,013,310 1.08
US Treasury Note 0.63% 15/10/2024 usb 25,890,000 25,536,035 0.79
US Treasury Note 1.50% 31/10/2024 usb 14,480,000 14,294,098 0.44
US Treasury Note 2.25% 31/10/2024 usb 10,500,000 10,391,411 0.32
US Treasury Note 4.38% 31/10/2024 usb 32,030,000 31,919,897 0.99
US Treasury Note 0.75% 15/11/2024 usbD 40,240,000 39,558,592 1.23
US Treasury Note 1.00% 15/12/2024 usb 26,250,000 25,744,739 0.80
US Treasury Note 1.75% 31/12/2024 usb 17,520,000 17,212,031 0.53
US Treasury Note 2.25% 31/12/2024 usb 12,380,000 12,194,058 0.38
US Treasury Note 4.25% 31/12/2024 usb 22,830,000 22,706,263 0.70
US Treasury Note 1.13% 15/01/2025 usb 39,530,000 38,660,263 1.20
US Treasury Note 1.38% 31/01/2025 usb 13,960,000 13,647,263 0.42
US Treasury Note 2.50% 31/01/2025 usb 15,050,000 14,808,083 0.46
US Treasury Note 4.13% 31/01/2025 UsD 23,200,000 23,038,914 0.71
US Treasury Note 1.13% 28/02/2025 usb 30,860,000 30,035,158 0.93
US Treasury Note 2.75% 28/02/2025 usb 18,730,000 18,425,820 0.57
US Treasury Note 4.63% 28/02/2025 usb 24,430,000 24,329,560 0.75
US Treasury Note 0.50% 31/03/2025 usb 28,370,000 27,397,275 0.85
US Treasury Note 2.63% 31/03/2025 usb 17,610,000 17,278,437 0.54
US Treasury Note 3.88% 31/03/2025 usb 34,740,000 34,399,046 1.07
US Treasury Note 2.63% 15/04/2025 usb 36,810,000 36,083,506 1.12
US Treasury Note 0.38% 30/04/2025 usb 20,020,000 19,242,856 0.60
US Treasury Note 2.88% 30/04/2025 usb 11,540,000 11,323,287 0.35
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JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond 0-1 yr UCITS ETF

Schedule of Investments (continued)
As at 30 June 2024
Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class MXN Hedged (acc)*
MXN 42,643,315 usb 2,302,699 02/08/2024 Barclays 18,020
MXN 80,490,458 usb 4,372,873 02/08/2024 Barclays 7,548
MXN 27,217 usb 1,475 02/08/2024 Barclays 6
MXN 3,552 usb 193 02/07/2024 BNP Paribas 2
MXN 168,944,043 usb 9,133,547 02/07/2024  Citibank NA 105,689
MXN 18,561,731 usb 1,008,411 02/07/2024  Citibank NA 6,696
MXN 6,919,034 usb 375,562 02/07/2024  Citibank NA 2,827
MXN 11,072 usb 598 02/07/2024 Citibank NA 8
MXN 2,640 usb 143 02/08/2024 Citibank NA -
MXN 85,040,902 usb 4,606,402 02/07/2024 Goldman Sachs 44,327 -
MXN 50,822,894,916 usb 2,749,055,839 02/08/2024 Goldman Sachs 16,808,768 0.52
MXN 24,371 usb 1,315 02/07/2024 HSBC 18 -
usb 68,288,385 MXN 1,169,954,312 02/07/2024  Citibank NA 4,305,759 0.14
usb 27,815 MXN 480,516 02/07/2024 RBC 1,536 -
Total unrealised gain on Forward Currency Contracts (31 December 2023: 1.78%) 21,301,204 0.66
Class MXN Hedged (acc)*
MXN 2,011 usb 115 02/07/2024 Barclays (5)
MXN 39,125 usb 2,286 02/07/2024 Barclays (146)
MXN 3,306,244 usb 187,528 02/07/2024 Barclays (6,715)
MXN 2,199,598 usb 130,800 02/07/2024 Barclays (10,508)
MXN 12,117,443 usb 687,621 02/07/2024 Barclays (24,941)
MXN 9,176,718 usb 545,826 02/07/2024 Barclays (43,969)
MXN 5,044 usb 279 02/08/2024 Barclays (5)
MXN 6,935,477 usb 378,980 02/08/2024 Barclays (1,540)
MXN 24,205,829 usb 1,319,425 02/08/2024 Barclays (2,105)
MXN 26,743,895 usb 1,457,772 02/08/2024 Barclays (2,325)
MXN 31,033,115 usb 1,691,571 02/08/2024 Barclays (2,698)
MXN 25,748,193 usb 1,407,645 02/08/2024 Barclays (6,386)
MXN 4,392,584 usb 261,086 02/07/2024 BNP Paribas (20,864)
MXN 16,506,432 usb 968,052 02/07/2024 BNP Paribas (65,346)
MXN 19,807,718 usb 1,161,662 02/07/2024 BNP Paribas (78,415) -
MXN 128,711,041 usb 7,550,724 02/07/2024 BNP Paribas (511,756) (0.02)
MXN 14,971,285 usb 825,085 02/08/2024 BNP Paribas (10,323) -
MXN 3,448 usb 205 02/07/2024 Goldman Sachs (17) -
MXN 51,165,578,327 usb 3,006,703,308 02/07/2024 Goldman Sachs (208,552,953) (6.46)
MXN 290,313,694 usb 15,815,611 02/08/2024 Goldman Sachs (16,267) -
MXN 12,368 usb 739 02/07/2024 HSBC (62) -
MXN 77,204,611 usb 4,593,108 02/07/2024 Morgan Stanley (370,931) (0.01)
MXN 274,731,811 usb 16,092,054 02/07/2024 Morgan Stanley (1,067,482) (0.04)
MXN 591 usb 35 02/07/2024  State Street (3) -
MXN 5,594 usb 309 02/07/2024  State Street (3)
MXN 6,119 usb 365 02/07/2024  State Street (30)
MXN 23,255 usb 1,360 02/07/2024  State Street (88)
MXN 7,395 usb 405 02/08/2024 State Street (3)
MXN 48,715 usb 2,679 02/08/2024  State Street (28) -
usb 18,027,308 MXN 333,029,601 02/08/2024 Citibank NA (96,705) (0.01)
usb 2,761,963,747 MXN 50,822,894,916 02/07/2024 Goldman Sachs (17,445,889) (0.54)
usb 12,092 MXN 222,978 02/08/2024 HSBC (43) -
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.05)%) (228,338,551) (7.08)

*Contracts entered into for share class currency hedging purpose.
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JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond 0-1 yr UCITS ETF
Schedule of Investments (continued)

As at 30 June 2024
Fair % of
Value Net
usb Assets
Total financial assets at fair value through profit or loss 3,225,054,540 99.94
Total financial liabilities at fair value through profit or loss (228,338,551) (7.08)
Cash and cash collateral 19,868,489 0.62
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 0.00%)
JPMorgan Liquidity Funds - USD Liquidity LVNAV Fund - Class X (dist.) (1) usb 84,528,616 84,528,616 2.62
Total Cash equivalents 84,528,616 2.62
Other assets and liabilities 126,018,714 3.90
Net asset value attributable to holders of redeemable participating shares 3,227,131,808 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 86.21
Transferable securities and money market instruments other than those admitted to an official stock exchange listing or dealt in on another regulated market 0.59
Collective investment schemes 2.29
OTC financial derivative instruments 0.58
Other assets 10.33
Total Assets 100.00

(1) A related party to the Fund.
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JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond 0-3 Months UCITS ETF
Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of
Nominal Value Net
Investments Currency Value usp Assets
Bonds

Government Debt Securities (31 December 2023: 99.91%)
United States (31 December 2023: 99.91%)

US Treasury Bill 0.00% 02/07/2024 USD 28,930,000 28,925,764 427
US Treasury Bill 0.00% 05/07/2024 usb 29,380,000 29,362,785 4.33
US Treasury Bill 0.00% 09/07/2024 Usb 28,920,000 28,886,437 4.26
US Treasury Bill 0.00% 11/07/2024 usb 33,680,000 33,630,868 4.96
US Treasury Bill 0.00% 16/07/2024 USD 28,910,000 28,846,699 4.25
US Treasury Bill 0.00% 18/07/2024 usb 27,060,000 26,992,786 3.98
US Treasury Bill 0.00% 23/07/2024 uUsb 28,910,000 28,817,247 4.25
US Treasury Bill 0.00% 25/07/2024 usb 30,080,000 29,975,021 4.42
US Treasury Bill 0.00% 30/07/2024 usb 17,690,000 17,615,186 2.60
US Treasury Bill 0.00% 01/08/2024 usb 27,370,000 27,246,217 4.02
US Treasury Bill 0.00% 06/08/2024 usb 16,600,000 16,513,271 2.43
US Treasury Bill 0.00% 08/08/2024 usb 38,300,000 38,088,057 5.62
US Treasury Bill 0.00% 13/08/2024 usb 21,340,000 21,206,393 3.13
US Treasury Bill 0.00% 15/08/2024 usb 24,930,000 24,766,666 3.65
US Treasury Bill 0.00% 20/08/2024 usb 19,000,000 18,861,524 2.78
US Treasury Bill 0.00% 22/08/2024 usb 24,930,000 24,741,789 3.65
US Treasury Bill 0.00% 27/08/2024 usb 12,630,000 12,525,113 1.85
US Treasury Bill 0.00% 29/08/2024 usb 24,930,000 24,715,294 3.64
US Treasury Bill 0.00% 03/09/2024 usb 5,820,000 5,765,773 0.85
US Treasury Bill 0.00% 05/09/2024 usb 24,580,000 24,344,809 3.59
US Treasury Bill 0.00% 10/09/2024 usb 5,820,000 5,759,905 0.85
US Treasury Bill 0.00% 12/09/2024 usb 18,120,000 17,927,543 2.64
US Treasury Bill 0.00% 17/09/2024 usb 5,810,000 5,744,346 0.85
US Treasury Bill 0.00% 19/09/2024 usb 24,940,000 24,651,042 3.63
US Treasury Bill 0.00% 24/09/2024 usb 12,640,000 12,484,451 1.84
US Treasury Bill 0.00% 26/09/2024 usb 24,950,000 24,634,954 3.63
US Treasury Note 1.75% 30/06/2024 usb 5,350,000 5,350,000 0.79
US Treasury Note 2.00% 30/06/2024 usb 5,150,000 5,150,000 0.76
US Treasury Note 3.00% 30/06/2024 usb 11,370,000 11,370,000 1.68
US Treasury Note 0.38% 15/07/2024 usb 3,420,000 3,413,439 0.50
US Treasury Note 1.75% 31/07/2024 usb 8,560,000 8,534,532 1.26
US Treasury Note 2.13% 31/07/2024 usb 6,720,000 6,702,028 0.99
US Treasury Note 3.00% 31/07/2024 usb 10,250,000 10,229,783 1.51
US Treasury Note 0.38% 15/08/2024 usb 11,180,000 11,110,780 1.64
US Treasury Note 0.38% 15/09/2024 usb 5,500,000 5,444,141 0.80
US Treasury Note 1.50% 30/09/2024 usb 8,160,000 8,080,313 1.19
US Treasury Note 2.13% 30/09/2024 usb 6,690,000 6,635,774 0.98
US Treasury Note 4.25% 30/09/2024 Usb 9,960,000 9,932,571 1.46
United States total 674,983,301 99.53
Total investments in Government Debt Securities 674,983,301 99.53
Total Bonds 674,983,301 99.53
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JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond 0-3 Months UCITS ETF

Schedule of Investments (continued)
As at 30 June 2024
Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class MXN Hedged (acc)*
MXN 9,334,703 usb 492,858 02/07/2024 Barclays 17,639
MXN 229,658 usb 12,316 02/07/2024 Barclays 244
MXN 30,122,608 usb 1,626,592 02/08/2024 Barclays 12,729
MXN 20,171,390 usb 1,089,236 02/08/2024 Barclays 8,524
MXN 32,913 usb 1,784 02/08/2024 Barclays 8 -
MXN 224,801,731 usb 12,076,972 02/07/2024 BNP Paribas 217,017 0.03
MXN 46,292,953 usb 2,491,908 02/07/2024 BNP Paribas 39,768 0.01
MXN 11,715,986 usb 632,457 02/07/2024 BNP Paribas 8,268 -
MXN 56,003 usb 3,038 02/07/2024 BNP Paribas 24 -
MXN 128,745,882 usb 6,948,679 02/07/2024  Citibank NA 92,194 0.01
MXN 64,797,385 usb 3,503,088 02/07/2024  Citibank NA 40,561 0.01
MXN 99,971,919 usb 5,431,280 02/07/2024  Citibank NA 35,999 0.01
MXN 56,148,384 usb 3,035,595 02/07/2024  Citibank NA 35,055 0.01
MXN 34,409,168 usb 1,867,714 02/07/2024 Citibank NA 14,059 -
MXN 13,162,380 usb 715,078 02/07/2024 Citibank NA 4,748
MXN 81,460 usb 4,398 02/07/2024 Citibank NA 57
MXN 17,529 usb 952 02/08/2024 Citibank NA 2
MXN 11,547,010 usb 626,006 02/07/2024 Goldman Sachs 5,478
MXN 83,310 usb 4,498 02/07/2024 Goldman Sachs 58 -
MXN 6,993,087,795 usb 378,262,373 02/08/2024 Goldman Sachs 2,312,839 0.34
MXN 8,192 usb 442 02/07/2024 HSBC 6 -
MXN 739 usb 39 02/07/2024 HSBC 1
MXN 10,047 usb 537 02/07/2024 Standard Chartered 13
usb 95 MXN 1,692 02/07/2024  State Street 3
Total unrealised gain on Forward Currency Contracts (31 December 2023: 0.78%) 2,845,294 0.42
Class MXN Hedged (acc)*
MXN 5,305 usb 303 02/07/2024 Barclays (13)
MXN 19,942 usb 1,110 02/07/2024 Barclays (20)
MXN 55,694 usb 3,254 02/07/2024 Barclays (208)
MXN 5,081,111 usb 302,222 02/07/2024 Barclays (24,345) -
MXN 27,848,289 usb 1,582,973 02/07/2024 Barclays (60,002) (0.01)
MXN 28,287,700 usb 1,682,537 02/07/2024 Barclays (135,536) (0.02)
MXN 93,519,854 usb 5,307,032 02/07/2024 Barclays (192,605) (0.03)
MXN 126,301,912 usb 7,512,675 02/07/2024 Barclays (605,459) (0.09)
MXN 13,627 usb 754 02/08/2024 Barclays (12) -
MXN 20,208,725 usb 1,104,278 02/08/2024 Barclays (4,487)
MXN 24,789,369 usb 1,354,582 02/08/2024 Barclays (5,504)
MXN 99,039,055 usb 5,398,522 02/08/2024 Barclays (8,656)
MXN 37,712,317 usb 2,061,719 02/08/2024 Barclays (9,354)
MXN 2,140,890 usb 121,438 02/07/2024 BNP Paribas (4,357)
MXN 6,690,282 usb 379,494 02/07/2024 BNP Paribas (13,615)
MXN 19,054,746 usb 1,064,336 02/07/2024 BNP Paribas (22,267)
MXN 20,071,713 usb 1,121,141 02/07/2024 BNP Paribas (23,456) -
MXN 8,903,646 usb 523,412 02/07/2024 BNP Paribas (36,488) (0.01)
MXN 40,084,337 usb 2,350,824 02/07/2024 BNP Paribas (158,686) (0.02)
MXN 170,970,808 usb 10,029,857 02/07/2024 BNP Paribas (679,781) (0.10)
MXN 175,988,698 usb 10,460,407 02/07/2024 BNP Paribas (835,913) (0.12)
MXN 15,417,638 usb 839,241 02/08/2024 BNP Paribas (188) -
MXN 46,006,175 usb 2,535,456 02/08/2024 BNP Paribas (31,726) (0.01)
MXN 101,394,696 usb 5,918,644 02/07/2024 Citibank NA (373,556) (0.06)
MXN 142,265 usb 8,478 02/07/2024 Goldman Sachs (698) -
MXN 5,438,231,159 usb 319,573,200 02/07/2024 Goldman Sachs (22,166,449) (3.27)
MXN 42,609,643 usb 2,321,274 02/08/2024 Goldman Sachs (2,388) -
MXN 26,695,455 usb 1,563,651 02/07/2024 Morgan Stanley (103,726) (0.02)
MXN 43,315 usb 2,507 02/07/2024 RBC (138) -
MXN 41,090 usb 2,267 02/07/2024  State Street (20)
MXN 24,325 usb 1,422 02/07/2024  State Street (92)
MXN 114,985 usb 6,854 02/07/2024  State Street (565)
MXN 10,635 usb 583 02/08/2024 State Street (4)
MXN 61,111 usb 3,360 02/08/2024 State Street (35) -
usb 380,038,465 MXN 6,993,087,795 02/07/2024 Goldman Sachs (2,400,505) (0.35)
usb 1,066 MXN 19,636 02/07/2024  State Street (8) -
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.02)%) (27,900,862) (4.11)

*Contracts entered into for share class currency hedging purpose.

181




JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond 0-3 Months UCITS ETF
Schedule of Investments (continued)

As at 30 June 2024
Fair % of
Value Net
uso Assets
Total financial assets at fair value through profit or loss 677,828,595 99.95
Total financial liabilities at fair value through profit or loss (27,900,862) (4.11)
Cash 36,041 0.01
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 0.12%)
JPMorgan Liquidity Funds - USD Liquidity LVNAV Fund - Class X (dist.) (1) usb 27,736,996 27,736,996 4.09
Total Cash equivalents 27,736,996 4.09
Other assets and liabilities 495,672 0.06
Net asset value attributable to holders of redeemable participating shares 678,196,442 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 78.51
Collective investment schemes 3.23
OTC financial derivative instruments 0.33
Other assets 17.93
Total Assets ~100.00

(1) A related party to the Fund.
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Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usbp Assets  Investments Currency Value usb Assets
Bonds US Treasury Note 0.50% 30/04/2027 usp 693,000 619,372 0.84
. X US Treasury Note 2.75% 30/04/2027 usb 1,665,000 1,586,317 2.16
Government Debt Securities (31 December 2023: 99.45%) US Treasury Note 2.38% 15/05/2027 USD 373,000 351321 0.48
United States (31 December 2023: 99.45%) US Treasury Note 4.50% 15/05/2027 usD 218,000 217,715 0.30
US Treasury Bond 6.88% 15/08/2025 usop 80,000 81,878 0.11 US Treasury Note 0.50% 31/05/2027 usD 1,499,000 1,335,691 1.82
US Treasury Bond 6.00% 15/02/2026 usb 80,000 81,677 011 ys Treasury Note 4.63% 15/06/2027 usb 71,000 71,198 0.10
US Treasury Bond 6.75% 15/08/2026 usb 624,000 652,007 0.89  ys Treasury Note 0.50% 30/06/2027 Usb 1,585,000 1,408,549 1.92
US Treasury Bond 6.50% 15/11/2026 usb 80,000 84,250 0.11 US Treasury Note 3.25% 30/06/2027 usD 779,000 751,582 1.02
US Treasury Bond 6.63% 15/02/2027 usb 462,000 487,428 0.66
US Treasury Note 0.25% 31/07/2025 usb 964,000 915,612 1.25  United States total 72,987,166 99.37
US Treasury Note 4.75% 31/07/2025 usb 62,000 61,784 0.08
US Treasury Note 2.00% 15/08/2025 usb 1,980,000 1,914,566 2.61  Total investments in Government Debt Securities 72,987,166 99.37
US Treasury Note 3.13% 15/08/2025 usb 2,006,000 1,964,075 2.67
US Treasury Note 0.25% 31/08/2025 usb 646,000 611,265 0.83
US Treasury Note 2.75% 31/08/2025 uso 67,000 65,267 0.09 Total Bonds 72,987,166 99.37
US Treasury Note 5.00% 31/08/2025 usb 80,000 79,941 0.11
US Treasury Note 3.50% 15/09/2025 usb 847,000 831,779 1.13
US Treasury Note 0.25% 30/09/2025 uso 20,000 18,859 0.03
US Treasury Note 3.00% 30/09/2025 usb 855,000 834,328 1.14
US Treasury Note 5.00% 30/09/2025 usb 80,000 79,972 0.11
US Treasury Note 4.25% 15/10/2025 usb 827,000 819,278 1.12
US Treasury Note 0.25% 31/10/2025 uso 34,000 31,955 0.04
US Treasury Note 3.00% 31/10/2025 usb 21,000 20,471 0.03
US Treasury Note 5.00% 31/10/2025 usb 26,000 26,003 0.04
US Treasury Note 2.25% 15/11/2025 usb 1,987,000 1,916,064 2.61
US Treasury Note 4.50% 15/11/2025 uso 1,108,000 1,101,290 1.50
US Treasury Note 0.38% 30/11/2025 usb 945,000 886,549 1.21
US Treasury Note 2.88% 30/11/2025 usb 1,434,000 1,394,086 1.90
US Treasury Note 4.88% 30/11/2025 usb 87,000 86,907 0.12
US Treasury Note 4.00% 15/12/2025 usb 359,000 354,408 0.48
US Treasury Note 0.38% 31/12/2025 usb 2,029,000 1,897,427 2.58
US Treasury Note 2.63% 31/12/2025 usb 1,029,000 995,518 1.36
US Treasury Note 4.25% 31/12/2025 usb 576,000 570,510 0.78
US Treasury Note 3.88% 15/01/2026 uso 74,000 72,892 0.10
US Treasury Note 0.38% 31/01/2026 usb 1,879,000 1,751,252 2.38
US Treasury Note 2.63% 31/01/2026 usb 1,432,000 1,383,110 1.88
US Treasury Note 4.25% 31/01/2026 usb 692,000 685,378 0.93
US Treasury Note 1.63% 15/02/2026 usb 1,949,000 1,851,357 2.52
US Treasury Note 4.00% 15/02/2026 usop 455,000 448,920 0.61
US Treasury Note 0.50% 28/02/2026 usb 2,004,000 1,866,148 2.54
US Treasury Note 2.50% 28/02/2026 usb 838,000 806,840 1.10
US Treasury Note 4.63% 28/02/2026 usb 232,000 231,166 0.31
US Treasury Note 0.75% 31/03/2026 usb 2,115,000 1,972,567 2.69
US Treasury Note 2.25% 31/03/2026 usb 181,000 173,321 0.24
US Treasury Note 4.50% 31/03/2026 uso 510,000 507,299 0.69
US Treasury Note 3.75% 15/04/2026 usb 80,000 78,568 0.11
US Treasury Note 0.75% 30/04/2026 usb 1,915,000 1,781,171 2.42
US Treasury Note 2.38% 30/04/2026 usb 1,127,000 1,079,941 1.47
US Treasury Note 4.88% 30/04/2026 uso 319,000 319,480 0.43
US Treasury Note 1.63% 15/05/2026 usb 1,798,000 1,697,640 2.31
US Treasury Note 3.63% 15/05/2026 usb 1,024,000 1,003,141 1.37
US Treasury Note 0.75% 31/05/2026 usb 516,000 478,539 0.65
US Treasury Note 2.13% 31/05/2026 usb 1,434,000 1,365,719 1.86
US Treasury Note 4.88% 31/05/2026 usb 307,000 307,605 0.42
US Treasury Note 4.13% 15/06/2026 usb 1,407,000 1,390,979 1.89
US Treasury Note 0.88% 30/06/2026 usb 1,687,000 1,564,989 2.13
US Treasury Note 1.88% 30/06/2026 usb 999,000 945,499 1.29
US Treasury Note 4.63% 30/06/2026 usb 244,000 243,538 0.33
US Treasury Note 4.50% 15/07/2026 usb 483,000 480,953 0.65
US Treasury Note 0.63% 31/07/2026 usb 112,000 103,042 0.14
US Treasury Note 1.88% 31/07/2026 uso 22,000 20,775 0.03
US Treasury Note 1.50% 15/08/2026 usb 1,237,000 1,157,800 1.58
US Treasury Note 4.38% 15/08/2026 usb 793,000 787,780 1.07
US Treasury Note 0.75% 31/08/2026 usb 465,000 427,729 0.58
US Treasury Note 1.38% 31/08/2026 usb 1,346,000 1,255,149 1.71
US Treasury Note 4.63% 15/09/2026 uso 123,000 122,847 0.17
US Treasury Note 0.88% 30/09/2026 usb 679,000 624,979 0.85
US Treasury Note 1.63% 30/09/2026 usb 1,206,000 1,128,824 1.54
US Treasury Note 4.63% 15/10/2026 usb 951,000 950,228 1.29
US Treasury Note 1.13% 31/10/2026 usop 266,000 245,476 0.33
US Treasury Note 1.63% 31/10/2026 usb 80,000 74,716 0.10
US Treasury Note 2.00% 15/11/2026 uso 1,283,000 1,207,384 1.64
US Treasury Note 4.63% 15/11/2026 usb 80,000 79,966 0.11
US Treasury Note 1.25% 30/11/2026 usb 1,879,000 1,735,527 2.36
US Treasury Note 1.63% 30/11/2026 usb 1,515,000 1,411,798 1.92
US Treasury Note 1.25% 31/12/2026 usb 2,006,000 1,849,500 2.52
US Treasury Note 1.75% 31/12/2026 usb 734,000 685,204 0.93
US Treasury Note 4.00% 15/01/2027 usb 484,000 476,958 0.65
US Treasury Note 1.50% 31/01/2027 usb 849,000 785,711 1.07
US Treasury Note 2.25% 15/02/2027 usb 1,954,000 1,842,217 2.51
US Treasury Note 4.13% 15/02/2027 usb 1,194,000 1,180,247 1.61
US Treasury Note 1.13% 28/02/2027 usb 1,418,000 1,296,734 1.77
US Treasury Note 1.88% 28/02/2027 usb 82,000 76,507 0.10
US Treasury Note 4.25% 15/03/2027 uso 626,000 620,969 0.85
US Treasury Note 0.63% 31/03/2027 usb 589,000 529,861 0.72
US Treasury Note 2.50% 31/03/2027 usb 1,888,000 1,789,582 2.44
US Treasury Note 4.50% 15/04/2027 usb 826,000 824,745 1.12
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Schedule of Investments (continued)
As at 30 June 2024
Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class MXN Hedged (acc)*
MXN 28,333,717 usb 1,532,596 02/08/2024 Goldman Sachs 9,371 0.01
MXN 77,633 usb 02/07/2024 Morgan Stanley 103 -
MXN 48,089 usb 02/07/2024 Morgan Stanley 47
usop 4,032 MXN 02/07/2024 Morgan Stanley 326
Total unrealised gain on Forward Currency Contracts (31 December 2023: 0.03%) 9,847 0.01
Class MXN Hedged (acc)*
MXN 71,905 usb 02/07/2024 BNP Paribas (51)
MXN 62,453 usb 02/07/2024 Goldman Sachs (126) -
MXN 28,071,124 usb 1,649,577 02/07/2024 Goldman Sachs (114,419) (0.16)
MXN 151,982 usb 02/08/2024 Goldman Sachs 9) -
MXN 141,218 usb 02/07/2024 Morgan Stanley (549)
usb 3,829 MXN 02/07/2024 BNP Paribas (50) -
usb 1,539,792 MXN 28,333,717 02/07/2024 Goldman Sachs (9,726) (0.01)
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.00)%) (1) (124,930) (0.17)
*Contracts entered into for share class currency hedging purpose.
Fair % of
Value Net
usb Assets
Total financial assets at fair value through profit or loss 72,997,013 99.38
Total financial liabilities at fair value through profit or loss (124,930) (0.17)
Cash 36,516 0.05
Other assets and liabilities 545,996 0.74
Net asset value attributable to holders of redeemable participating shares 73,454,595 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 95.64
OTC financial derivative instruments 0.01
Other assets 4.35
Total Assets

(1) Prior year percentage of net asset value rounds to 0.00%.
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JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond UCITS ETF

Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usop Assets  Investments Currency Value usop Assets
Bonds US Treasury Note 1.88% 28/02/2027 usb 1,057,000 986,189 0.52
0/
Government Debt Securities (31 December 2023: 99.56%) Hg Rzgzﬂx mgi 32%0/2 3310//0034{/255277 Hgg 33872888 326%?112 5733
United States (31 December 2023: 99.56%) US Treasury Note 2.75% 30/04/2027 usb 1,057,000 1,007,049 0.53
US Treasury Bond 6.25% 15/05/2030 uso 133,000 146,082 0.08 s Treasury Note 4.50% 15/05/2027 usD 111,000 110,855 0.06
US Treasury Bond 4.75% 15/02/2037 usp 219,000 227,451 012 ys Treasury Note 0.50% 31/05/2027 usD 697,000 621,065 0.33
US Treasury Bond 5.00% 15/05/2037 usp 702,000 745,660 0.39  ys Treasury Note 3.25% 30/06/2027 UsD 2,703,000 2,607,864 1.38
US Treasury Bond 4.25% 15/05/2039 uso 82,000 80,159 0.04  us Treasury Note 2.25% 15/08/2027 Usb 2,705,000 2,528,174 133
US Treasury Bond 4.50% 15/08/2039 usb 855,000 857,861 0.45 s Treasury Note 0.50% 31/08/2027 usD 121,000 106,854 0.06
US Treasury Bond 1.13% 15/05/2040 usb 3,589,000 2,209,676 117 ys Treasury Note 3.13% 31/08/2027 Usb 2,525,000 2,422,926 1.28
US Treasury Bond 4.38% 15/05/2040 usb 661,000 651,923 0.34 s Treasury Note 0.38% 30/09/2027 Usb 459,000 402,504 0.21
US Treasury Bond 1.13% 15/08/2040 usb 1,850,000 1,125,898 059 us Treasury Note 4.13% 30/09/2027 usb 1,762,000 1,742,384 0.92
US Treasury Bond 3.88% 15/08/2040 usb 193,000 179,044 0.09  ys Treasury Note 0.50% 31/10/2027 Usb 1,057,000 927,972 0.49
US Treasury Bond 1.38% 15/11/2040 usp 1,335,000 842,832 0.44  ys Treasury Note 4.13% 31/10/2027 Usb 1,921,000 1,899,614 1.00
US Treasury Bond 3.75% 15/08/2041 usb 829,000 748,866 0.40 s Treasury Note 3.88% 30/11/2027 Usb 461,000 452,194 0.24
US Treasury Bond 3.13% 15/11/2041 usb 3,519,000 2,900,187 153 s Treasury Note 3.88% 31/12/2027 usD 67,000 65,728 0.04
US Treasury Bond 2.38% 15/02/2042 usb 2,400,000 1,747,668 092 ys Treasury Note 0.75% 31/01/2028 usb 1,626,000 1,427,366 0.75
US Treasury Bond 3.13% 15/02/2042 usb 3,153,000 2,589,840 137 us Treasury Note 2.75% 15/02/2028 uso 190,000 179,085 0.09
US Treasury Bond 3.00% 15/05/2042 usb 1,243,000 998,199 0.53 {5 Treasury Note 1.13% 29/02/2028 usb 999,000 887,471 0.47
US Treasury Bond 2.75% 15/08/2042 usb 2,841,000 2,185,634 L15 s Treasury Note 4.00% 29/02/2028 Usb 1,640,000 1,614,952 0.85
US Treasury Bond 3.38% 15/08/2042 usb 3,269,000 2,762,163 146 s Treasury Note 3.63% 31/05/2028 Usb 405,000 393,321 0.21
US Treasury Bond 2.75% 15/11/2042 usb 309,000 236,943 0.3 s Treasury Note 1.25% 30/06/2028 usb 3,148,000 2,784,616 1.47
US Treasury Bond 3.88% 15/02/2043 usb 1,276,000 1,153,693 0.61  us Treasury Note 1.00% 31/07/2028 UsD 2,503,000 2,185,905 1.15
US Treasury Bond 2.88% 15/05/2043 usb 565,000 438,925 0.23 s Treasury Note 2.88% 15/08/2028 usb 3,535,000 3,330,912 1.76
US Treasury Bond 3.63% 15/08/2043 usb 2,553,000 2,219,364 L17  ys Treasury Note 1.13% 31/08/2028 usb 2,111,000 1,849,240 0.98
US Treasury Bond 3.38% 15/05/2044 usp 65,000 54,174 0.03  ys Treasury Note 1.25% 30/09/2028 uso 206,000 180,996 0.10
US Treasury Bond 2.50% 15/02/2045 usb 80,000 57,082 0.03 s Treasury Note 1.38% 31/10/2028 usb 2,826,000 2,492,040 131
US Treasury Bond 2.50% 15/02/2046 usb 760,000 535,702 028 ys Treasury Note 1.50% 30/11/2028 Usb 3,000,000 2,654,745 1.40
US Treasury Bond 2.25% 15/08/2046 usb 845,000 563,576 030 s Treasury Note 4.38% 30/11/2028 usD 312,000 311,868 0.16
US Treasury Bond 2.88% 15/11/2046 usb 2,197,000 1,650,331 0.87 us Treasury Note 1.38% 31/12/2028 USD 2,943,000 2,584,272 136
US Treasury Bond 3.00% 15/05/2047 usb 925,000 707,799 0.37 ys Treasury Note 1.75% 31/01/2029 usb 1,977,000 1,762,821 0.93
US Treasury Bond 3.13% 15/05/2048 usb 132,000 102,680 0.05 s Treasury Note 4.00% 31/01/2029 usb 700,000 689,099 0.36
US Treasury Bond 3.00% 15/02/2049 usb 1,128,000 854,772 045 ys Treasury Note 2.63% 15/02/2029 USD 2,744,000 2,543,159 1.34
US Treasury Bond 2.88% 15/05/2049 usb 764,000 564,568 030 s Treasury Note 1.88% 28/02/2029 UsD 1,605,000 1,437,066 0.76
US Treasury Bond 2.00% 15/02/2050 usb 1,512,000 918,740 0.48 s Treasury Note 4.250% 28/02/2029 Usb 684,000 680,826 0.36
US Treasury Bond 1.25% 15/05/2050 usb 3,974,000 1,970,569 104 ys Treasury Note 2.38% 31/03/2029 usb 2,615,000 2,392,112 1.26
US Treasury Bond 1.38% 15/08/2050 usD 234,000 119,807 0.06 s Treasury Note 2.38% 15/05/2029 uso 297,000 271,256 0.14
US Treasury Bond 2.00% 15/08/2051 usb 3,172,000 1,906,086 101 ys Treasury Note 1.63% 15/08/2029 UsD 3,336,000 2,924,051 1.54
US Treasury Bond 1.88% 15/11/2051 usb 2,212,000 1,284,680 0.68 s Treasury Note 1.75% 15/11/2029 USD 2,944,000 2,585,430 1.36
US Treasury Bond 2.25% 15/02/2052 usb 3,779,000 2,408,591 127 ys Treasury Note 3.88% 30/11/2029 usD 178,000 173,879 0.09
US Treasury Bond 2.88% 15/05/2052 usb 1,467,000 1,075,646 0.57  us Treasury Note 3.88% 31/12/2029 usp 143,000 139,615 0.07
US Treasury Bond 3.00% 15/08/2052 UsD 3,481,000 2,620,460 1.38  ys Treasury Note 3.50% 31/01/2030 usD 978,000 936,664 0.49
US Treasury Bond 3.63% 15/02/2053 usb 2,224,000 1,892,964 100 ys Treasury Note 1.50% 15/02/2030 Usb 805,000 690,916 0.36
US Treasury Note 3.88% 31/03/2025 usb 1,798,000 1,780,476 094  us Treasury Note 4.00% 28/02/2030 usp 335,000 328,954 0.17
US Treasury Note 0.25% 31/07/2025 Usb 966,000 917,511 0.48 s Treasury Note 3.63% 31/03/2030 usD 202,000 194,512 0.10
US Treasury Note 2.00% 15/08/2025 usb 624,000 603,378 032 ys Treasury Note 0.63% 15/05/2030 Usb 2,503,000 2,022,737 1.07
US Treasury Note 0.25% 31/08/2025 usb 2,446,000 2,314,480 1.22ys Treasury Note 3.75% 30/06/2030 Usb 628,000 607,835 0.32
US Treasury Note 0.25% 30/09/2025 usb 1,827,000 1,722,802 0.91 " ys Treasury Note 0.63% 15/08/2030 usD 3,282,000 2,629,190 1.39
US Treasury Note 3.00% 30/09/2025 usp 213,000 207,850 011 ys Treasury Note 0.88% 15/11/2030 UsD 4,151,000 3,356,797 1.77
US Treasury Note 4.25% 15/10/2025 usb 117,000 115,908 0.06 s Treasury Note 4.38% 30/11/2030 usD 110,000 110,095 0.06
US Treasury Note 0.25% 31/10/2025 usb 699,000 656,962 035 us Treasury Note 4.00% 31/01/2031 usD 677,000 663,056 0.35
US Treasury Note 3.00% 31/10/2025 usb 106,000 103,329 0.05 s Treasury Note 1.13% 15/02/2031 usb 1,873,000 1,531,324 0.81
US Treasury Note 2.25% 15/11/2025 usb 1,795,000 1,730,919 091 us Treasury Note 4.13% 31/03/2031 usb 70,000 69,047 0.04
US Treasury Note 0.38% 30/11/2025 usb 1,956,000 1,835,016 0.97 s Treasury Note 1.63% 15/05/2031 usb 2,317,000 1,944,470 1.03
US Treasury Note 2.88% 30/11/2025 usb 1,208,000 1,174,376 0.62  ys Treasury Note 1.25% 15/08/2031 Usb 3,024,000 2,453,692 1.29
US Treasury Note 0.38% 31/12/2025 usb 2,115,000 1,977,850 1.04 (s Treasury Note 1.38% 15/11/2031 Usb 3,657,000 2,973,884 1.57
US Treasury Note 2.63% 31/12/2025 usb 935,000 904,576 0.48  ys Treasury Note 1.88% 15/02/2032 usp 770,000 646,292 0.34
US Treasury Note 4.25% 31/12/2025 usb 149,000 147,580 0.08 s Treasury Note 2.88% 15/05/2032 Usb 2,165,000 1,950,285 1.03
US Treasury Note 3.88% 15/01/2026 usb 1,635,000 1,610,511 0.85  ys Treasury Note 2.75% 15/08/2032 Usb 958,000 852,328 0.45
US Treasury Note 0.38% 31/01/2026 usb 2,202,000 2,052,293 108 s Treasury Note 4.13% 15/11/2032 UsD 1,054,000 1,036,217 0.55
US Treasury Note 1.63% 15/02/2026 usp 3,155,000 2,996,938 158 us Treasury Note 3.50% 15/02/2033 UsD 2,694,000 2,524,603 133
US Treasury Note 4.00% 15/02/2026 usb 306,000 301,911 0.16 s Treasury Note 3.38% 15/05/2033 Usb 3,042,000 2,819,244 1.49
US Treasury Note 0.50% 28/02/2026 usb 1,801,000 1,677,112 0.89 s Treasury Note 3.88% 15/08/2033 Usb 2,005,000 1,929,030 1.02
US Treasury Note 2.50% 28/02/2026 usb 1,109,000 1,067,763 056 ys Treasury Note 4.50% 15/11/2033 usb 641,000 646,989 0.34
US Treasury Note 4.63% 15/03/2026 usb 145,000 144,502 0.08  ys Treasury Note 4.00% 15/02/2034 Usb 1,052,000 1,021,354 0.54
US Treasury Note 2.25% 31/03/2026 usb 2,116,000 2,026,233 1.07
US Treasury Note 0.75% 30/04/2026 usb 681,000 633,409 0.33  United States total 188,098,204 99.22
US Treasury Note 3.63% 15/05/2026 usop 150,000 146,945 0.08
US Treasury Note 0.75% 31/05/2026 usp 456,000 422,895 0.22  Total investments in Government Debt Securities 188,098,204 99.22
US Treasury Note 0.88% 30/06/2026 usb 2,082,000 1,931,421 1.02
US Treasury Note 1.88% 30/06/2026 Usp 1,565,000 1,481,187 0.78
US Treasury Note 0.63% 31/07/2026 usb 1,888,000 1,736,997 0.92  Total Bonds 188,098,204 99.22
US Treasury Note 1.88% 31/07/2026 Usp 1,050,000 991,512 0.52
US Treasury Note 4.38% 15/08/2026 usb 65,000 64,572 0.03
US Treasury Note 0.75% 31/08/2026 usp 2,875,000 2,644,563 1.40
US Treasury Note 1.38% 31/08/2026 usp 1,373,000 1,280,326 0.68
US Treasury Note 0.88% 30/09/2026 Usp 2,210,000 2,034,172 1.07
US Treasury Note 1.63% 30/09/2026 Usp 1,786,000 1,671,708 0.88
US Treasury Note 1.13% 31/10/2026 usb 2,793,000 2,577,502 136
US Treasury Note 2.00% 15/11/2026 UsD 1,241,000 1,167,860 0.62
US Treasury Note 1.25% 30/11/2026 Usp 206,000 190,271 0.10
US Treasury Note 1.63% 30/11/2026 USD 2,044,000 1,904,762 1.01
US Treasury Note 4.38% 15/12/2026 usop 128,000 127,278 0.07
US Treasury Note 1.25% 31/12/2026 usp 577,000 531,985 0.28
US Treasury Note 4.00% 15/01/2027 USD 345,000 339,981 0.18
US Treasury Note 1.50% 31/01/2027 Usp 820,000 758,873 0.40
US Treasury Note 1.13% 28/02/2027 usb 932,000 852,296 0.45



JPMorgan ETFs (Ireland) ICAV - BetaBuilders US Treasury Bond UCITS ETF
Schedule of Investments (continued)

As at 30 June 2024

Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class GBP Hedged (acc)*
GBP 149,331 usb 188,605 02/08/2024 Barclays 200 -
GBP 116,430,356 usb 147,111,408 02/08/2024 Morgan Stanley 96,426 0.05
usb 1,245,820 GBP 981,344 02/07/2024 Barclays 5,304 -
usb 14,253 GBP 11,175 02/07/2024 Barclays 127
usb 553 GBP 436 02/07/2024 Barclays 2
usb 26,932 GBP 21,090 02/07/2024 BNP Paribas 272 -
usb 1,873,006 GBP 1,473,310 02/07/2024  Citibank NA 10,595 0.01
usb 1,638,880 GBP 1,289,146 02/07/2024  Citibank NA 9,271 0.01
usb 574,889 GBP 452,205 02/07/2024  Citibank NA 3,257 -
usb 282,734 GBP 221,850 02/07/2024  Citibank NA 2,293
usb 571,599 GBP 450,687 02/07/2024  Citibank NA 1,887
usb 324,069 GBP 256,257 02/08/2024 Goldman Sachs 72
usb 457,106 GBP 358,787 02/07/2024 HSBC 3,563
usb 416,367 GBP 327,328 02/07/2024 Morgan Stanley 2,591
Total unrealised gain on Forward Currency Contracts (31 December 2023: 0.48%) 135,860 0.07
Class GBP Hedged (acc)*
GBP 652,427 usb 826,952 02/07/2024 Barclays (2,219)
GBP 350,761 usb 448,331 02/07/2024 Barclays (4,934)
GBP 462,100 usb 589,938 02/07/2024 Barclays (5,797) -
GBP 539,085 usb 688,851 02/07/2024 Barclays (7,394) (0.01)
GBP 223,556 usb 283,274 02/08/2024 Barclays (622) -
GBP 224,505 usb 284,843 02/08/2024 Barclays (992) -
GBP 112,255 usb 142,356 02/07/2024 BNP Paribas (454) -
GBP 6,998,413 usb 8,897,649 02/07/2024 BNP Paribas (50,959) (0.03)
GBP 257,082 usb 325,839 02/07/2024 HSBC (863) -
GBP 425,761 usb 541,308 02/07/2024 HSBC (3,104)
GBP 433,242 usb 550,998 02/07/2024 HSBC (3,336)
GBP 465,920 usb 594,398 02/07/2024 HSBC (5,429)
GBP 292 usb 372 02/07/2024 Morgan Stanley )
GBP 445,269 usb 566,802 02/07/2024 Morgan Stanley (3,938) -
GBP 625,967 usb 798,647 02/07/2024 Morgan Stanley (7,362) (0.01)
GBP 110,249,140 usb 140,215,838 02/07/2024 Morgan Stanley (849,960) (0.45)
GBP 40 usb 51 02/08/2024 Morgan Stanley - -
usb 643 GBP 509 02/08/2024 Citibank NA - -
usb 147,087,272 GBP 116,430,356 02/07/2024 Morgan Stanley (92,277) (0.05)
usb 755,044 GBP 597,371 02/08/2024 State Street (237) -
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.26)%) (1,039,879) (0.55)
*Contracts entered into for share class currency hedging purpose.
Fair % of
Value Net
uso Assets
Total financial assets at fair value through profit or loss 188,234,064 99.29
Total financial liabilities at fair value through profit or loss (1,039,879) (0.55)
Cash 25,813 0.01
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 0.08%)
JPMorgan Liquidity Funds - USD Liquidity LVNAV Fund - Class X (dist.) (1) usb 119,406 119,406 0.06
Total Cash equivalents 119,406 0.06
Other assets and liabilities 2,233,878 1.19
Net asset value attributable to holders of redeemable participating shares 189,573,282 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 98.07
Collective investment schemes 0.06
OTC financial derivative instruments 0.07
Other assets 1.80
Total Assets 100.00

(1) A related party to the Fund.
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JPMorgan ETFs (Ireland) ICAV - Carbon Transition China Equity (CTB) UCITS ETF

Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usp Assets  Investments Currency Value usp Assets
Equities (31 December 2023: 99.83%) cicr Mobi\‘e Communication Technology
Australia (31 December 2023: 0.00%) Co. Ltd. ‘A . . CNH 2,703 1,866 0.03
MMG Ltd. HKD 36,000 13,741 0.21 Ell\chl)CC)SCeérgglrtgsTgi}wttcﬂb;/ & Services Ltd o >0 e %0
MMG Ltd., Rights HKD 14,400 636 0.01 A CNH 2,800 1,580 0.02
; Contemporary Amperex Technology Co.
Australia total 14,377 022 gy VAP & CNH 1,460 36,002 0.55
China (31 December 2023: 90.29%) Country Garden Holdings Co. Ltd.* HKD 158,000 9,815 0.15
360 Security Technology, Inc. ‘A’ CNH 5,200 5,470 0.08  CSPC Innovation Pharmaceutical Co. Ltd.
37 Interactive Entertainment Network A CNH 900 3,110 0.05
Technology Group Co. Ltd. ‘A’ CNH 1,100 1,966 0.03  CSSCScience & Technology Co. Ltd. ‘A’ CNH 1,400 2,593 0.04
Accelink Technologies Co. Ltd. ‘A’ CNH 600 3,071 0.05  DHCSoftware Co. Ltd. ‘A’ CNH 3,100 1,919 0.03
ACM Research Shanghai, Inc. ‘A’ CNH 200 2,315 0.04  Dong-E-E-Jiao Co. Ltd. ‘A’ CNH 600 5,145 0.08
Advanced Micro-Fabrication Equipment, East Buy Holding Ltd. HKD 5,500 8,890 0.14
Inc. China ‘A’ CNH 465 8,997 0.14  East Money Information Co. Ltd. ‘A’ CNH 13,000 18,803 0.29
Agricultural Bank of China Ltd. ‘A’ CNH 140,100 83,666 1.28  Ecovacs Robotics Co. Ltd. ‘A CNH 600 3,877 0.06
Akeso, Inc. HKD 2,000 9,670 0.15  Eoptolink Technology, Inc. Ltd. ‘A’ CNH 600 8,674 0.13
Alibaba Group Holding Ltd. HKD 54,600 493,032 7.57  Fangda Carbon New Material Co. Ltd. ‘A’ CNH 3,200 1,889 0.03
Amlogic Shanghai Co. Ltd. ‘A’ CNH 254 2,064 0.03  Focus Media Information Technology Co.
Anhui Expressway Co. Ltd. ‘A’ CNH 3,800 7,271 011 Ltd.'A CNH 11,900 9,878 0.15
Anker Innovations Technology Co. Ltd. ‘A’ CNH 390 3,804 0.06  Fujian Funeng Co. Ltd. ‘A’ CNH 1,700 2,715 0.04
ANTA Sports Products Ltd. HKD 7,000 67,244 1.03  GalaxyCore, Inc. ‘A’ CNH 1,581 2,622 0.04
Asia - Potash International Investment Gemdale Corp. ‘A’ CNH 3,900 1,816 0.03
Guangzhou Co. Ltd. ‘A’ CNH 1,000 2,213 0.03  GigaDevice Semiconductor, Inc. ‘A’ CNH 600 7,858 0.12
Baidu, Inc. ADR usb 1,227 106,111 1.63  Ginlong Technologies Co. Ltd. ‘A’ CNH 400 2,281 0.03
Bank of China Ltd. ‘H’ HKD 374,000 184,428 2.83  Goneo Group Co. Ltd. ‘A’ CNH 435 4,595 0.07
Beijing Compass Technology Development GoodWe Technologies Co. Ltd. ‘A’ CNH 280 2,152 0.03
Co. Ltd. ‘A CNH 200 997 0.01  Gree Electric Appliances, Inc. of Zhuhai ‘A’ CNH 4,200 22,562 0.35
Beijing Kingsoft Office Software, Inc. ‘A’ CNH 376 11,716 0.18  Guangdong HEC Technology Holding Co.
Beijing New Building Materials plc ‘A’ CNH 1,300 5,281 0.08  Ltd. ‘A’ CNH 2,400 2,314 0.04
Beijing Originwater Technology Co. Ltd. Guangzhou Development Group, Inc. ‘A’ CNH 1,600 1,403 0.02
‘N CNH 3,000 1,722 0.03  Guangzhou Haige Communications Group,
Beijing Roborock Technology Co. Ltd. ‘A’ CNH 200 10,755 0.16  Inc. Co. ‘A’ CNH 2,000 2,838 0.04
Beijing United Information Technology Co. Guangzhou Kingmed Diagnostics Group
Ltd. ‘A CNH 600 1,612 0.02  Co. Ltd. ‘A CNH 400 1,490 0.02
Beijing-Shanghai High Speed Railway Co. H World Group Ltd. ADR usb 70 2,332 0.04
Ltd. ‘A CNH 33,900 24,935 0.38  Haier Smart Home Co. Ltd. ‘A’ CNH 3,200 12,439 0.19
Bethel Automotive Safety Systems Co. Ltd. Haitian International Holdings Ltd. HKD 4,000 11,374 0.17
N CNH 560 2,984 0.05  Hang zhou Great Star Industrial Co. Ltd.
BGI Genomics Co. Ltd. ‘A’ CNH 400 1,918 0.03 ‘A CNH 1,100 3,722 0.06
Bloomage Biotechnology Corp. Ltd. ‘A’ CNH 246 1,906 0.03  Hangzhou Chang Chuan Technology Co.
BYD Co. Ltd. ‘A CNH 2,500 85,692 .32 Ltd. ‘A’ CNH 500 1,861 0.03
Cambricon Technologies Corp. Ltd. ‘A’ CNH 245 6,667 0.10  Hangzhou First Applied Material Co. Ltd.
Canmax Technologies Co. Ltd. ‘A’ CNH 700 1,647 0.02 N CNH 1,820 3,665 0.06
CECEP Solar Energy Co. Ltd. ‘A’ CNH 4,100 2,645 0.04 Hangzhou Robam Appliances Co. Ltd. ‘A’ CNH 1,000 3,027 0.05
CECEP Wind-Power Corp. ‘A’ CNH 5,500 2,252 0.03  Hangzhou Tigermed Consulting Co. Ltd.
Changchun High-Tech Industry Group Co. A CNH 1,400 9,319 0.14
Ltd. ‘A’ CNH 300 3,771 0.06 Han’s Laser Technology Industry Group
Changzhou Xingyu Automotive Lighting Co. Ltd. ‘A’ ) CNH 800 2,279 0.03
Systems Co. Ltd. ‘A’ CNH 300 4,604 0.07  Hefei Meiya Optoelectronic Technology,
Chaozhou Three-Circle Group Co. Ltd. ‘A’ CNH 700 2,799 0.04 Inc.’A" CNH 800 1,808 0.03
Chengdu Hi-tech Development Co. Ltd. ‘A’ CNH 400 2,431 0.04 H\senge Visual Technology Co. Ltd. ‘A’ CNH 1,100 3,728 0.06
Chifeng Jilong Gold Mining Co. Ltd. ‘A’ CNH 1,400 3,133 0.05 Hwatsing Technology Co. Ltd. ‘A’ CNH 200 5193 0.08
China CITIC Bank Corp. Ltd. ‘A’ CNH 60,100 55,154 0.85 IEIT Systems Co. Ltd. ‘A’ CNH 1,300 6,476 0.10
China Communications Services Corp. Ltd. Iflytek Co. Ltd. *A” CNH 2,000 11,766 0.18
‘H HKD 34,000 18,334 0.28  IKD Co. Ltd. ‘A’ CNH 1,100 2,228 0.03
China Construction Bank Corp. ‘H’ HKD 374,000 276,402 425 Imeik Technology Development Co. Ltd.
China Energy Engineering Corp. Ltd. ‘A’ CNH 49,000 14,229 022 A ) ) CNH 280 6,600 0.10
China Life Insurance Co. Ltd. ‘H’ HKD 11,000 15,554 0.24  Industrial & Commercial Bank of China
China Literature Ltd. HKD 4,200 13,529 021 LA . CNH 219,600 171,449 2.63
China Merchants Bank Co. Ltd. ‘A’ CNH 13,800 64,626 0.99 :EEEPIl\c/lzlfg()lﬁgnxdilleg/zr;%el—rgfinAMining CNH 300 2,278 0.03
China Merchants Expressway Network & T
Technology Holdingg Co. LtdY N CNH 3.900 6,335 010 Co.Ltd. A" CNH 1,500 2,790 0.04
China National Chemical Engineering Co. Innoven_t B'O‘Og'CS' Inc. HKD 11,000 51848 0.80
Ltd. ‘A’ CNH 5300 5,082 0.09 [RICO Display Devices Co. Ltd. ‘A’ CNH 2,100 1,959 0.03
China Oilfield Services Ltd. ‘A’ CNH 12,100 28,506 0.44 J&TGlobal Expressitd. HKD 400 365 0.01
China Pacific Insurance Group Co. Ltd. ‘A’ CNH 15,000 57,240 0.88  Jafron Biomedical Co. Ltd. *A CNH 600 2236 0.03
China Petroleum & Chemical Corp. ‘A’ CNH 29,300 25,364 039  Jason Furniture Hangzhou Co. Ltd. ‘A CNH 700 3,096 0.05
China Railway Construction Heavy JD Health International, Inc. HKD 8,550 23,271 0.36
Industry Corp. Ltd. ‘A’ CNH 3,847 1,939 0.03  JD.com, Inc. ‘A’ HKD 6,400 84,679 1.30
China Railway Group Ltd. ‘A’ CNH 43,200 38,580 0.59 Jiangsu Expressway Co. Ltd. ‘A’ CNH 11,800 20,365 0.31
China Railway Signal & Communication Jiangsu Hengli Hydraulic Co. Ltd. A’ CNH 1,100 7,018 0.11
Corp. Ltd. ‘A CNH 7,257 5,964 0.09 Jiangsu Zhongtian Technology Co. Ltd. ‘A’ CNH 2,500 5,427 0.08
China Rare Earth Resources And Jiangxi Copper Co. Ltd. ‘A CNH 2,700 8,757 0.13
Technology Co. Ltd. ‘A’ CNH 800 2,778 0.04  Jiangxi Special Electric Motor Co. Ltd. ‘A’ CNH 1,500 1,674 0.03
China Southern Power Grid Energy Jointown Pharmaceutical Group Co. Ltd.
Efficiency&Clean Energy Co. Ltd. ‘A CNH 3,000 1,808 0.03 ‘A CNH 4,120 2,754 0.04
China State Construction Engineering KE Holdings, Inc. ADR usp 1,453 20,560 0.32
Corp. Ltd. ‘A’ CNH 33,700 24,510 0.38  Keboda Technology Co. Ltd. ‘A’ CNH 300 2,636 0.04
China Suntien Green Energy Corp. Ltd. ‘H’ HKD 26,000 11,789 0.18 Kingdee International Software Group Co.
China Three Gorges Renewables Group Co. Ltd. HKD 24,000 22,502 0.35
Ld. A" CNH 23,900 14,273 022 Kingnet Network Co. Ltd. ‘A’ CNH 1,700 2.224 0.03
Fh|na Tourism Group Duty Free Corp. Ltd. Kingsoft Corp. Ltd. HKD 11,400 32,926 0.51
A . CNH 2,600 22,254 034 kuaishou Technology ‘B’ HKD 3,900 23,053 035
China Tower Corp. Ltd. 'H HKD 226,000 29,236 045 yuang-Chi Technologies Co. Ltd. ‘A’ CNH 1,800 4,278 0.07
Ch!na Vanke Co. Ltd. ‘A N CNH 18,900 17,940 0.28  kunlun Tech Co. Ltd. ‘A’ CNH 1.000 4,416 0.07
China Yangtze Power Co. Ltd. ‘A CNH 14,300 56,645 0.87  Kweichow Moutai Co. Ltd. ‘A’ CNH 400 80,396 123
Choqggmg Zhifei Biological Products Co. Lao Feng Xiang Co. Ltd. ‘A’ CNH 1100 8767 0.13
g]d' A cone ewellery Co. Lid. 4 CNH 1,700 ol 249" Lenovo Group Lta. HKD 2,000 2,823 0.04
ow fal>eng Jewellery ¢o. Ltd. CNH 900 1,61 . Lens Technology Co. Ltd. ‘A’ CNH 4,000 9,999 0.15
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Li Auto, Inc. ‘A HKD 3,900 35,117 0.54  Sieyuan Electric Co. Ltd. ‘A CNH 600 5,498 0.08
Li Ning Co. Ltd. HKD 19,500 42,210 0.65  Sinoma International Engineering Co. ‘A’ CNH 1,400 2,313 0.04
Luzhou Laojiao Co. Ltd. ‘A’ CNH 600 11,792 0.18  Sinomine Resource Group Co. Ltd. ‘A’ CNH 600 2,203 0.03
Mango Excellent Media Co. Ltd. ‘A’ CNH 1,100 3,149 0.05  Sinopharm Group Co. Ltd. ‘H’ HKD 16,400 43,587 0.67
Maxscend Microelectronics Co. Ltd. ‘A’ CNH 400 4,259 0.07  Sonoscape Medical Corp. ‘A’ CNH 400 2,169 0.03
Meituan ‘B’ HKD 17,990 255,999 3.93  StarPower Semiconductor Ltd. ‘A’ CNH 140 1,651 0.03
Metallurgical Corp. of China Ltd. ‘A’ CNH 32,800 13,927 0.21  State Grid Information & Communication
Midea Group Co. Ltd. ‘A’ CNH 900 7,951 0.12 Co.Ltd. ‘A CNH 1,000 2,311 0.04
Ming Yang Smart Energy Group Ltd. ‘A’ CNH 1,700 2,198 0.03  State Grid Yingda Co. Ltd. ‘A’ CNH 3,000 1,779 0.03
MINISO Group Holding Ltd. HKD 5,400 25,902 0.40  Sungrow Power Supply Co. Ltd. ‘A’ CNH 1,820 15,463 0.24
Montage Technology Co. Ltd. ‘A’ CNH 877 6,866 0.11  Sunresin New Materials Co. Ltd. ‘A’ CNH 400 2,288 0.03
NARI Technology Co. Ltd. ‘A’ CNH 6,220 21,265 0.33  SUPCON Technology Co. Ltd. ‘A’ CNH 609 3,145 0.05
NAURA Technology Group Co. Ltd. ‘A’ CNH 400 17,526 0.27  Suzhou Maxwell Technologies Co. Ltd. ‘A’ CNH 200 3,273 0.05
NetEase, Inc. HKD 4,900 93,577 1.44  Suzhou TFC Optical Communication Co.
New Oriental Education & Technology Ltd."A" CNH 420 5,087 0.08
Group, Inc. ADR uso 225 17,489 0.27  TAL Education Group ADR usb 1,967 20,988 0.32
Ninestar Corp. ‘A’ CNH 1,100 3,981 0.06  TangShan Port Group Co. Ltd. ‘A’ CNH 4,800 3,090 0.05
Ningbo Deye Technology Co. Ltd. ‘A’ CNH 560 5,702 0.09  Tencent Holdings Ltd. HKD 21,700 1,035,054 15.90
Ningbo Joyson Electronic Corp. ‘A’ CNH 1,500 3,045 0.05 Tiangi Lithium Corp. ‘A’ CNH 2,600 10,652 0.16
Ningbo Orient Wires & Cables Co. Ltd. ‘A’ CNH 600 4,011 0.06  Titan Wind Energy Suzhou Co. Ltd. ‘A’ CNH 1,400 1,714 0.03
Ningbo Tuopu Group Co. Ltd. ‘A’ CNH 800 5,874 0.09  Tongcheng Travel Holdings Ltd. HKD 8,400 16,720 0.26
Ningxia Baofeng Energy Group Co. Ltd. ‘A’ CNH 5,500 13,055 0.20  Tongling Nonferrous Metals Group Co.
Nongfu Spring Co. Ltd. ‘H' HKD 4,200 19,931 031 Ld-A A CNH 10,300 5093 0.08
Offshore Oil Engineering Co. Ltd. ‘A’ CNH 3,400 2,752 0.04  Topchoice Medical Corp. ‘A" CNH 300 2,221 0.03
Oppein Home Group, Inc. ‘A’ CNH 400 2,934 0.04  Topsports International Holdings Ltd. HKD 15,000 7,973 0.12
PetroChina Co. Ltd. ‘A’ CNH 33,700 47,636 0.73  Trip.com Group Ltd: ADR ) usb 1,972 92,684 1.42
PICC Property & Casualty Co. Ltd. *H’ HKD 22,000 27,333 0.42  Unigroup Guoxin Microelectronics Co. Ltd.
Ping An Bank Co. Ltd. ‘A’ CNH 14,400 20,020 031 A n CNH 700 5043 0.08
Ping An Insurance Group Co. of China Ltd. Unisplendour Corp. Ltd. °A CNH 2,400 7,347 0.1
‘N CNH 24,100 136,529 210 Venustech Group, Inc. ‘A CNH 1,100 2,601 0.04
Piotech, Inc. ‘A’ CNH 185 3,044 0.05 Verisilicon Microelectronics Shanghai Co.
Poly Developments & Holdings Group Co. Ltd. A’ CNH 203 744 0.01
Ltd. ‘A’ CNH 8,700 10,439 0.16 Walvax Biotechnology Co. Ltd. ‘A’ CNH 1,400 2,182 0.03
Postal Savings Bank of China Co. Ltd. ‘H’ HKD 102,000 59,836 0.92  Wangfujing Group Co. Ltd. ‘A’ CNH 1,100 1,769 0.03
Qi An Xin Technology Group, Inc. ‘A’ CNH 679 2,197 0.03 Western Mining Co. Ltq. ‘N ) CNH 1,900 4,671 0.07
Rockchip Electronics Co. Ltd. ‘A’ CNH 300 2,431 0.04  Western Superconducting Technologies
SG Micro Corp. ‘A CNH 400 453 o007 CoLdA . CNH 600 14900
Shandong Gold Mining Co. Ltd. ‘A’ CNH 8,700 32.627 0.50 Will Semlcond_uctor Co. Ltd. She;nghal A CNH 1,000 13,611 0.21
Shandong Himile Mechanical Science & Wolong Elgctnc Group Co. Ltd. ‘A CNH 1,100 1,831 0.03
Technology Co. Ltd. ‘A’ CNH 600 3,137 0.05 Wuhan QU\de Infrared F:O. Ltd. ‘A’ CNH 3,800 3,066 0.05
Shandong Hi-speed Co. Ltd. ‘A’ CNH 2,500 3,030 0.05  Wuhan Jingce Electronic Group Co. Ltd. ‘A’ CNH 100 774 0.01
Shanghai Allist Pharmaceuticals Co. Ltd. Wuliangye Vibin Co. Ltd. ‘A’ CNH 2,300 40,337 0.62
A CNH 400 3,492 0.05  Wuxi Lead Intelligent Equipment Co. Ltd.
Shanghai Bairun Investment Holding N CNH 1,100 2,506 0.04
Group Co. Ltd. ‘A’ CNH 800 1,844 0.03  Xiamen Tungsten Co. Ltd. ‘A’ CNH 1,100 2,599 0.04
Shanghai Baosight Software Co. Ltd. ‘A’ CNH 4,728 20,678 0.32  Xiaomi Corp. ‘B’ HKD 41,200 86,966 1.34
Shanghai BOCHU Electronic Technology XPeng, Inc. ‘A’ HKD 12,200 46,175 0.71
Corp. Ltd. ‘A’ CNH 280 7,078 0.11  Xuji Electric Co. Ltd. ‘A’ CNH 800 3,771 0.06
Shanghai Construction Group Co. Ltd. ‘A’ CNH 7,800 2,297 0.03  Yadea Group Holdings Ltd. HKD 16,000 20,227 0.31
Shanghai Electric Group Co. Ltd. ‘A’ CNH 9,400 4,764 0.07  Yantai Jereh Qilfield Services Group Co.
Shanghai Fudan Microelectronics Group Ltd. ‘A’ CNH 800 3,844 0.06
Co. Ltd. ‘A CNH 1,576 6,774 0.10  Yealink Network Technology Corp. Ltd. ‘A’ CNH 1,000 5,036 0.08
Shanghai International Airport Co. Ltd. ‘A’ CNH 2,100 9,276 0.14  Yifeng Pharmacy Chain Co. Ltd. ‘A’ CNH 960 3,228 0.05
Shanghai International Port Group Co. Yintai Gold Co. Ltd. ‘A’ CNH 2,200 4,909 0.08
Ltd. ‘A CNH 5,600 4,433 0.07  vongXing Special Materials Technology
Shanghai Lingang Holdings Corp. Ltd. ‘A’ CNH 2,000 2,496 0.04  Co. Ltd. ‘A CNH 400 1,960 0.03
Shanghai MicroPort MedBot Group Co. Yunnan Baiyao Group Co. Ltd. ‘A’ CNH 1,300 9,108 0.14
Ltd HKD 3,500 3,949 0.06  Yunnan Botanee Bio-Technology Group
Shanghai Putailai New Energy Technology Co. Ltd. ‘A’ CNH 400 2,647 0.04
Co. Ltd. ‘A CNH 1,700 3,290 0.05  ZzaiLab Ltd. HKD 10,700 18,365 0.28
Shanghai Tunnel Engineering Co. Ltd. ‘A’ CNH 2,500 2,236 0.03  zhangzhou Pientzehuang Pharmaceutical
Shanghai Zhangjiang High-Tech Park Co. Ltd. ‘A’ CNH 500 14,188 0.22
Development Co. Ltd. ‘A’ CNH 1,300 3,291 0.05  Zhaojin Mining Industry Co. Ltd. ‘H’ HKD 19,500 32,719 0.50
Shanxi Meijin Energy Co. Ltd. ‘A’ CNH 3,900 2,543 0.04  Zhejiang China Commaodities City Group
Shanxi Xinghuacun Fen Wine Factory Co. Co. Ltd. ‘A’ CNH 4,400 4,472 0.07
Ltd. ‘A’ CNH 900 25,996 0.40  zhejiang Dahua Technology Co. Ltd. ‘A’ CNH 2,700 5,717 0.09
Shengyi Technology Co. Ltd. ‘A’ CNH 1,900 5,481 0.08  Zhejiang Expressway Co. Ltd. ‘H’ HKD 22,000 14,850 0.23
Shenyang Xingqi Pharmaceutical Co. Ltd. Zhejiang Hailiang Co. Ltd. ‘A’ CNH 1,600 1,749 0.03
A ) CNH 140 3,145 0.05  zhejiang Huayou Cobalt Co. Ltd. ‘A’ CNH 1,300 3,941 0.06
Shenzhen Goodix Technology Co. Ltd. ‘A’ CNH 400 3,767 0.06  zhejiang Jingsheng Mechanical &
Shenzhen Inovance Technology Co. Ltd. Electrical Co. Ltd. ‘A’ CNH 1,100 4,329 0.07
) CNH 2,000 14,053 0.22 7hejiang JIULI Hi-tech Metals Co. Ltd. ‘A’ CNH 800 2,556 0.04
Shenzhen Kedali quustry Co. Ltd. ‘A CNH 200 2,092 0.03 Zhejiang Sanhua Intelligent Controls Co.
Shenzhen Kstar Science And Technology Ltd. ‘A CNH 3,000 7,840 0.12
Co. Ltd. ‘A’ ) CNH 700 1,697 0.03  Zhejiang Supor Co. Ltd. ‘A’ CNH 400 2,745 0.04
Shenzhen Longsys Electron!cs Co. Ltd. ‘A CNH 200 2,595 0.04 Zhejiang Weiming Environment Protection
Shenzhen Mindray Bio-Medical Electronics Co. Ltd. ‘A CNH 2,600 7,329 0.11
Co. Ltd. ‘A’ CNH 1,000 39,846 0.61 " 7hongAn Online P&C Insurance Co. Ltd.
Shenzhen MTC Co. Ltd. ‘A’ CNH 3,600 2,372 0.04 H HKD 1,800 3,131 0.05
Shenzhen New Industries Biomedical Zhongji Innolight Co. Ltd. ‘A’ CNH 980 18,508 0.28
Engineering Co. Ltd. ‘A’ CNH 600 5,542 0.08 770 Express Cayman, Inc. ADR uso 162 3,362 0.05
Shenzhen SC New Energy Technology
Corp. ‘A’ CNH 400 2,959 0.05  china total 5,751,155 88.33
Shenzhen SED Industry Co. Ltd. ‘A’ CNH 900 1,847 0.03
Shenzhen Yan Tian Port Holding Co. Ltd. Hong Kong (31 December 2023: 3.98%)
‘N CNH 3,000 1,861 0.03  Beijing Enterprises Water Group Ltd. HKD 56,000 17,214 0.26
Sichuan Changhong Electric Co. Ltd. ‘A’ CNH 5,000 3,075 0.05  BOC Hong Kong Holdings Ltd. HKD 23,000 70,849 1.09
Sichuan Chuantou Energy Co. Ltd. ‘A’ CNH 4,000 10,273 0.16  Brilliance China Automotive Holdings Ltd. HKD 40,000 42,063 0.65
Sichuan Road & Bridge Group Co. Ltd. ‘A’ CNH 5,280 5,706 0.09  C&D International Investment Group Ltd. HKD 2,000 3,719 0.06
Sichuan Swellfun Co. Ltd. ‘A’ CNH 400 2,062 0.03  China Merchants Port Holdings Co. Ltd. HKD 12,000 17,860 0.27
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China Overseas Land & Investment Ltd. HKD 27,500 47,692 0.73
China Resources Gas Group Ltd. HKD 12,300 43,088 0.66
China Resources Land Ltd. HKD 9,500 32,306 0.50
China State Construction International
Holdings Ltd. HKD 24,000 32,769 0.50
Guangdong Investment Ltd. HKD 38,000 22,243 0.34
Kunlun Energy Co. Ltd. HKD 16,000 16,600 0.26
Yuexiu Property Co. Ltd. HKD 18,000 11,758 0.18
Hong Kong total 358,161 5.50
Ireland (31 December 2023: 5.27%)
PDD Holdings, Inc. ADR usb 2,464 327,589 5.03
Ireland total 327,589 5.03
United States (31 December 2023: 0.29%)
BeiGene Ltd. ADR usb 67 9,559 0.15
United States total 9,559 0.15
Total investments in Equities 6,460,841 99.23

* Security is fair valued under the direction of the Board of Directors.

Fair % of

Value Net

usb Assets

Total financial assets at fair value through profit or loss 6,460,841 99.23
Cash 27,870 0.43
Other assets and liabilities 22,004 0.34
Net asset value attributable to holders of redeemable participating shares 6,510,715 100.00
% of

Total

Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 99.18
Other assets 0.82
Total Assets 100.00
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Equities (31 December 2023: 99.84%) Denmark (31 qegember 2023: 0.52%)
Australia (31 December 2023: 2.09%) Coloplast A/S ‘B DKK 3,938 473,475 0.03
APA Group AUD 116,722 622,843 004 DanskeBank A/S DKK 62,597 1,866,701 0.12
BHP Group Ltd. AUD 156,114 4,449,848 020 DSVAS - DKK 4,977 763,194 0.05
CAR Group Ltd. AUD 51763 512338 0.03 Novo Nordisk A/§ ,B DKK 34,579 4,997,362 0.33
Cochlear Ltd. AUD 5’958 1,321,642 0.09 Novozymes A/S ‘B DKK 34,051 2,085,184 0.14
Computershare Ltd. AUD 19228 338,243 002 OrstedA/s DKK 17,225 917,419 0.06
CsL Ltd. AUD 1,999 394,115 0.03 Vestas Wind Systems A/S DKK 91,964 2,131,183 0.14
Endeavour Group Ltd. AUD 138,632 467,556 0.03
Goodman Group, REIT AUD 12,440 288,705 00p Denmarktotal 13,234,518 0.87
GPT Group (The), REIT AUD 173,898 464,551 0.03  Finland (31 December 2023: 0.37%)
Macquarie Group Ltd. AUD 11,185 1,529,014 0.10  Nordea Bank Abp EUR 12,276 146,238 0.01
Mirvac Group, REIT AUD 358,676 447,943 0.03  Sampo OYJ ‘A’ EUR 15,683 674,011 0.04
National Australia Bank Ltd. AUD 281,050 6,800,343 0.45  Wartsila OYJ Abp EUR 45,817 883,879 0.06
Orica Ltd. AUD 25,950 309,700 0.02
QBE Insurance Group Ltd. AUD 37,483 435,324 0.03  Finland total 1,704,128 0.11
Ségns&\éll-lealth Care Ltd. AUD 16,671 528,407 0.04 France (31 December 2023: 3.54%)
p Ltd. AUD 4,801 630,560 0.04
Santos Ltd. AUD 255825 1,308,732 0.00 AXASA EUR 163,915 5370412 0.35
BNP Paribas SA EUR 13,460 858,765 0.06
SEEK Ltd. AUD 12,788 182,424 001 o pgemini SE EIR 14099 2,806,039 018
Stockland, REIT AUD 217,603 606,010 0.04  cie Generale des Etablissements ' o .
Suncorp Group Ltd. AUD 113,923 1,324,613 0.09  Vichelin SCA EUR 25518 987,569 0.06
Telstra Group Ltd. AUD 56,892 137,543 0.01 Dassault Systemes SE EUR 60.190 2.277.155 0.15
Transurban Group AUD 281,049 2,327,462 0.15 Eiffage SA EUR 6.715 617,198 0.04
Treasury Wine Estates Ltd. AUD 73,986 614,680 004 Gecina SA, REIT EUR 4:191 386,062 0.03
Wesfarmers Lt.d. AUD 49,351 2,148,272 014 (otlink SE EUR 27,595 456,933 0.03
Westpac Banking Corp. AUD 148,689 2,703,992 018 Lermes International SCA EUR 518 1,188,056 0.08
WiseTech Global Ltd. AUD 7,099 475,529 0.03 Ipsen SA EUR 3,446 422,877 0.03
Woolworths Group Ltd. AUD 17,799 401,664 0.03 Kering SA EUR 6.794 2,464.777 016
: Legrand SA EUR 7,397 734,425 0.05
Australia total 31,772,053 210 | 'greal sa EUR 20,837 9,157,259 0.60
Austria (31 December 2023: 0.04%) LVMH Moet Hennessy Louis Vuitton SE EUR 13,047 9,978,356 0.66
Verbund AG EUR 6,207 489,946 0.03  Pernod Ricard SA EUR 18,624 2,528,967 0.17
Remy Cointreau SA EUR 2,099 175,244 0.01
Austria total 489,946 0.03 TotalEnergies SE EUR 144,010 9,620,181 0.64
Belgium (31 December 2023: 0.06%) Unibail-Rodamco-Westfield, REIT EUR 10,775 849,017 0.06
D’ieteren Group EUR 1,963 416,772 0.03  France total
Elia Group SA/NV EUR 2,692 252,306 0.02 50,879,292 336
Groupe Bruxelles Lambert NV EUR 7,988 570,600 0.04  Germany (31 December 2023: 2.13%)
Lotus Bakeries NV EUR 37 381,875 0.02  Allianz SE EUR 34,524 9,601,784 0.63
UCB SA EUR 10,289 1,529,478 0.10  Beiersdorf AG EUR 9,182 1,343,762 0.09
Warehouses de Pauw CVA, REIT EUR 1,580 42,842 - Deutsche Telekom AG EUR 252,609 6,356,827 0.42
Dr ING hc F Porsche AG, Preference EUR 10,382 773,543 0.05
Belgium total 3,193,873 0.21 Infineon Technologies AG EUR 2,313 85,041 0.01
Canada (31 December 2023: 5.68%) m'é‘nﬁreongpg'“es AG EUR 4,909 1,256,380 0.08
Agnico Eagle Mines Ltd. CAD 45,537 2,977,784 0.20 Rueckversicherungs-Gesellschaft AG in
Bank of Montreal CAD 30,578 2,566,063 0.17  Muenchen EUR 12,351 6,181,765 0.41
Bank of Nova Scotia (The) CAD 81,020 3,705,362 0.24  Rational AG EUR 467 389,144 0.03
BCE, Inc. CAD 6,475 209,674 0.01  SAPSE EUR 2,887 586,402 0.04
BRP, Inc. CAD 3,314 212,279 0.0l Siemens Healthineers AG EUR 8,743 504,123 0.03
CAE, Inc. CAD 29,027 539,026 0.04  Symrise AG ‘A’ EUR 12,118 1,484,467 0.10
Canadian Imperial Bank of Commerce CAD 74,453 3,539,422 0.23  Talanx AG EUR 3,301 263,746 0.02
Canadian National Railway Co. CAD 49,706 5,872,381 0.39
Canadian Natural Resources Ltd. CAD 37,677 1,341,762 0.09  Germany total 28,826,984 1.91
Canadian Pacific Kansas City Ltd. CAD 85,105 6,700,926 0.44
Enbridge, Inc. CAD 194,007 6,900,516 0.46  Hong Kong (31 December 2023: 0.61%)
Franco-Nevada Corp. CAD 17,539 2,079,019 0.4  HangSeng Bank Lid. HKD 69,400 892,456 0.06
George Weston Ltd. CAD 5485 788,828 0.05 Hong Kong & China Gas Co. Ltq. HKD 136,000 103,471 0.01
Intact Financial Corp. CAD 10.352 1724968 0.11 Hong Kong Exchanges & Clearing Ltd. HKD 82,400 2,640,633 0.17
Wvanhoe Mines Lid. ‘A’ AD 57,870 746,450 0.05 MTR Corp. Ltd. HKD 68,000 214,694 0.01
Keyera Corp. CAD 20,897 578,644 0.04 SinoLand Co. Ltd. HKD 224,000 230,960 0.02
Loblaw Cos. Ltd. CAD 14,147 1,640,756 0.1 Swire Properties Ltd. HKD 105,000 167,303 0.01
MEG Energy Corp. CAD 24,866 531,902 0.03
Metro, Inc. CAD 20,718 1,147,526 0.0g Hong Kong total 4,249,517 0.28
Northland Power, Inc. CAD 23,275 400,064 0.03  Jreland (31 December 2023: 1.35%)
Open Text Corp. CAD 21,696 651,348 0.04  Accenture plc ‘A’ usp 33,090 10,039,837 0.67
Pan American Silver Corp. CAD 33,168 659,070 0.04  Allegion plc usp 7,982 943,073 0.06
Pembina Pipeline Corp. CAD 52,770 1,957,544 0.13  Experian plc GBP 83,650 3,897,649 0.26
Rogers Communications, Inc. ‘B’ CAD 29,197 1,079,671 0.07  James Hardie Industries plc CDI AUD 44,548 1,407,240 0.09
Royal Bank of Canada CAD 87,275 9,289,731 0.61  smurfit Kappa Group plc EUR 13,942 621,601 0.04
Stantec, Inc. CAD 10,420 872,147 0.06
Sun Life Financial, Inc. CAD 48,372 2,371,319 0.16  Ireland total 16,909,400 1.12
TC Energy Corp. CAD 94,691 3,588,757 0.24
TELUS Corp. CAD 36.770 556,514 0.04 Israel (31 December 2023: 0.01%)
Toronto-Dominion Bank (The) CAD 140,429 7,717,514 o051 NiceLtd. ILS 482 78,828 0.01
Wheaton Precious Metals Corp. CAD 41,370 2,168,648 0.14
WSP Global, Inc. CAD 11,379 1,771,527 oqp Israeltowl 78,828 0.01
Italy (31 December 2023: 0.75%)
Canada total 76,887,142 5.08  Davide Campari-Milano NV EUR 56,025 529,835 0.03
: . 0 Ferrari NV EUR 11,505 4,694,215 0.31
gﬂ’tlgfgglazgiﬁberzoa 0.06%) cop 35924 958,183 0.06 IntesaSanpaolo SpA EUR 1,327,492 4,938,329 033
Snam SpA EUR 184,126 815,200 0.05
Chile total 958,183 0.06 rerna-Rete Elettrica Nazionale EUR 128,420 993,443 0.07
ltaly total 11,971,022 0.79
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Japan (31 December 2023: 6.11%) Spark New Zealand Ltd. NZD 148,818 377,238 0.02
Advantest Corp. JPY 67,000 2,676,085 0.18  Xero Ltd. AUD 655 59,667 -
Aeon Co. Ltd. JPY 13,900 297,166 0.02
Aisin Corp. JPY 2,200 71,706 0.01  New Zealand total 1,996,334 0.13
Asics Corp. JPY 58,400 893,463 0.06
Bandai Namco Holdings, Inc. JPY 53,800 1,050,180 0.07 Norway (31 December 2023: 0.24%)
Chugai Pharmaceutical Co. Ltd. JPY 51,400 1,826,448 012 DNBBankASA NOK 76,842 1,513,385 010
Daifuku Co. Ltd. JPY 28,200 527,676 0.04
Daiichi Sankyo Co. Ltd. Y 50,600 1,737,625 012 Norwaytotal 1,513,385 0.10
Denso Corp. PY 172,700 2,681,864 0.18  poland (31 December 2023: 0.00%)
Dentsu Group, Inc. JPY 18,300 461,084 0.03  InPost SA EUR 18,242 321,807 0.02
Disco Corp. JPY 8,300 3,149,521 0.21
Fast Retailing Co. Ltd. JPY 15,900 4,009,101 0.27  Poland total 321,807 0.02
:Lk‘?cr ‘CLSU&ZM Inc. jm 231288 229(?7'0212 %%? Portugal (31 December 2023: 0.03%)
Inpex Corp. Py 51’500 757,805 0.05 EDP - Energ|as de Portugal SA EUR 253,798 951,756 0.06
! Galp Energia SGPS SA EUR 42,339 894,831 0.06
ITOCHU Corp. JPY 108,600 5,302,402 0.35 pEnerg :
Kansai Electric Power Co., Inc. (The) JPY 64,800 1,088,460 0.07
Kikkoman Corp. Y 62,600 725,196 005 'ortugaltotal 1,846,587 0.12
Kintetsu Group Holdings Co. Ltd. JPY 16,400 357,036 0.02  Singapore (31 December 2023: 0.11%)
Kirin Holdings Co. Ltd. JPY 71,100 916,264 0.06  Ascendas Real Estate Investment Trust,
Lasertec Corp. JPY 7,300 1,637,803 0.11  REIT SGD 340,900 643,943 0.04
Mitsubishi Estate Co. Ltd. IPY 97,600 1,528,982 0.10  Capitaland Integrated Commercial
Mitsubishi UFJ Financial Group, Inc. JPY 246,400 2,648,425 0.8  Trust, REIT SGD 428,100 625,448 0.04
Mitsui & Co. Ltd. PY 40,400 916,949 0.06  Singapore Technologies Engineering
Mizuho Financial Group, Inc. IPY 9,800 204,578 0.01 SGD 142,500 455,285 0.03
Nintendo Co. Ltd. JPY 36,700 1,952,040 0.13 ;
Nippon Building Fund, Inc., REIT Py 92 321,994 0.0o ~>ingapore total 1,724,676 o1
Nippon Paint Holdings Co. Ltd. IPY 85,800 558,985 0.04  spain (31 December 2023: 0.38%)
Nitto Denko Corp. JPY 13,000 1,027,166 0.07  Acciona SA EUR 2,246 265,509 0.02
Nomura Holdings, Inc. JPY 262,700 1,505,716 0.10  Aena SME SA EUR 6,848 1,379,796 0.09
Nomura Research Institute Ltd. IPY 34,500 969,629 0.06  Cellnex Telecom SA EUR 2,817 91,691 0.01
NTT Data Group Corp. JpPY 56,000 822,280 0.05  EDP Renovaveis SA EUR 28,469 398,177 0.03
Obic Co. Ltd. JPY 5,800 747,806 0.05  |berdrola SA EUR 2,725 35,382 -
Olympus Corp. JPY 105,700 1,704,171 0.11  Redeia Corp. SA EUR 36,978 646,781 0.04
Ono Pharmaceutical Co. Ltd. JPY 34,200 466,992 0.03  Repsol SA EUR 110,860 1,750,727 0.12
Oriental Land Co. Ltd. JPY 1,400 39,008 - Telefonica SA EUR 17,307 73,453 -
ORIX Corp. JPY 36,800 812,592 0.05
Osaka Gas Co. Ltd. JPY 800 17,620 - Spain total 4,641,516 0.31
Recruit Holdings Co. Ltd. JPY 130,600 6,987,904 0.46
Renesas Electronics Corp. JPY 33,600 628,512 0.04  Sweden (31 December 2023: 0.78%)
Secom Co. Ltd. JPY 18,800 1,109,932 0.07 EPIrOCAB'A" SEK 92,038 1,838,118 0.12
Shin-Etsu Chemical Co. Ltd. IpY 51,500 1,997,122 013 Getinge AB'E’ SEK 4,929 83,801 0.01
Shionogi & Co. Ltd. JPY 6,700 261,444 002 HomenABB SEK 6,962 274,267 0.02
Shiseido Co. Ltd. JPY 36,500 1,041,042 0.07 Industrivarden AB ‘C SEK 25,459 859,676 0.06
SoftBank Group Corp. IPY 54,700 3,533,001 023 Indutrade AB - SEK 24,899 638,568 0.04
Sompo Holdings, Inc. Y 51900 1,108,271 0.07 Investment AB Latour '8 SEK 13,500 364,837 0.02
Sony Group Corp. 1% 6,200 55724 004 LMCOABE SEK 21,261 8425 004
sumitormo Corp. Y 94500 2350856 06 NibeIndustrier AB'B SEK 138133 586174 0.04
Sysmex Corp. Iy 40500 652,341 0.04 SandvikAB SEK 97,096 1,947,384 0.13
T&D Holdings, Inc. Y 44,000 768,208 0.05 SkanskaAB'B SEK 31,021 558,895 0.04
Toho Co. Ltd. IPY 10,100 295,352 0.02 °KFAB'B - SEK 31,002 622,956 0.04
Tokio Marine Holdings, Inc. Y 163,000 6,084,888 0.40 Svenska Cellulosa AB SCA'B SEK 55,352 818,243 0.05
Tokyo Electron Ltd. JPY 10,900 2,364,851 016 relleborgAB'B SEK 19,620 764,035 0.05
Tokyu Corp. PY 45,200 497,914 0.03
Toyota Motor Corp. Y 302,100 6,178,721 041 wedentotal 9,941,169 0.66
Toyota Tsusho Corp. JPY 57,600 1,121,492 0.07  Switzerland (31 December 2023: 3.70%)
Unicharm Corp. JPY 36,800 1,182,056 0.08  Adecco Group AG CHF 14,437 479,091 0.03
West Japan Railway Co. JPY 39,900 742,885 0.05  Avolta AG CHF 7,844 304,647 0.02
Yakult Honsha Co. Ltd. JPY 24,100 430,956 0.03  BKW AG CHF 1,927 307,299 0.02
Chubb Ltd. usb 36,849 9,399,443 0.62
Japan total 86,789,647 574 Cie Financiere Richemont SA CHF 17,761 2,772,068 0.18
Luxembourg (31 December 2023: 0.05%) gggﬂeﬁ'tr?gmm AG EE{E 63%%{ 1;7002332 %?g
Tenaris SA EUR 48,436 744,927 0.05 N ’ ' i :
Givaudan SA CHF 843 3,996,417 0.27
Luxembourg total 744,927 0.05 Novartis AG CHF 99,816 10,682,511 0.71
! Roche Holding AG CHF 28,980 8,046,417 0.53
Netherlands (31 December 2023: 1.62%) SIG Group AG CHF 27,858 509,976 0.04
ASM International NV EUR 4,264 3,252,885 0.21  Sika AG CHF 13,915 3,982,793 0.26
ASML Holding NV EUR 6,162 6,367,696 0.42  Sonova Holding AG CHF 4,625 1,428,778 0.10
BE Semiconductor Industries NV EUR 5,171 865,386 0.06  STMicroelectronics NV EUR 61,794 2,441,485 0.16
Ferrovial SE EUR 47,319 1,838,895 0.12  swiss Life Holding AG CHF 1,783 1,310,761 0.09
IMCD NV EUR 5,190 719,216 0.05  Swiss Prime Site AG CHF 504 47,786 0.00
ING Groep NV EUR 43,166 738,452 0.05  Swiss Re AG CHF 27,239 3,379,867 0.22
Koninklijke KPN NV EUR 116,480 446,918 0.03  Swisscom AG CHF 1,960 1,102,582 0.07
Prosus NV EUR 44,191 1,575,250 0.10  Temenos AG CHF 5,752 396,866 0.03
QIAGEN NV EUR 17,848 737,407 0.05 VAT Group AG CHF 2,464 1,396,797 0.09
Randstad NV EUR 9,837 446,277 0.03
Wolters Kluwer NV EUR 22,632 3,754,805 0.25  Switzerland total 54,558,194 3.61
Netherlands total United Kingdom (31 December 2023: 4.33%)
20743187 37 SiGroup pic GBP 87,895 3,406,573 0.23
New Zealand (31 December 2023: 0.14%) Astrazeneca plc GBP 82,932 12,953,331 0.86
Fisher & Paykel Healthcare Corp. Ltd. NZD 46,545 853,135 0.06  Aviva plc GBP 245713 1,480,347 0.10
Mercury NZ Ltd. NZD 63,579 254,340 0.02  Barclays plc GBP 1,363,950 3,601,789 0.24
Meridian Energy Ltd. NZD 117,917 451,954 0.03  Berkeley Group Holdings plc GBP 8,544 495,526 0.03

191



JPMorgan ETFs (Ireland) ICAV - Carbon Transition Global Equity (CTB) UCITS ETF
Schedule of Investments (continued)

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usp Assets  Investments Currency Value usb Assets
Croda International plc GBP 12,086 603,172 0.04  Extra Space Storage, Inc., REIT usb 706 109,719 0.01
Diageo plc GBP 202,631 6,376,751 0.42  F5,Inc. usb 5,349 921,258 0.06
Endeavour Mining plc GBP 16,785 357,734 0.02  Freeport-McMoRan, Inc. uso 6,210 301,806 0.02
Ferguson plc usb 18,511 3,584,655 0.24  Gilead Sciences, Inc. usop 20,701 1,420,296 0.09
Haleon plc GBP 623,741 2,543,607 0.17  Goldman Sachs Group, Inc. (The) usop 23,053 10,427,333 0.69
Halma plc GBP 34,553 1,181,939 0.08  GRAIL, Inc. usb 978 15,032 -
Land Securities Group plc, REIT GBP 64,474 504,902 0.03  Halliburton Co. usop 82,595 2,790,059 0.18
National Grid plc GBP 154,737 1,726,392 0.11  Hershey Co. (The) usop 13,629 2,505,419 0.17
Pentair plc usb 15,089 1,156,874 0.08  Hess Corp. usb 25,230 3,721,930 0.25
Phoenix Group Holdings plc GBP 7,336 48,361 - Home Depot, Inc. (The) usop 4,799 1,652,008 0.11
Reckitt Benckiser Group plc GBP 36,641 1,983,332 0.13  Howmet Aerospace, Inc. usop 35,331 2,742,746 0.18
RELX plc GBP 170,966 7,864,538 0.52  Illinois Tool Works, Inc. usob 27,272 6,462,373 0.43
Rentokil Initial plc GBP 230,386 1,343,157 0.09  lllumina, Inc. usp 5,886 614,381 0.04
Sage Group plc (The) GBP 91,164 1,254,392 0.08 Intel Corp. usb 143,229 4,435,802 0.29
Segro plc, REIT GBP 21,626 245,545 0.02 International Business Machines Corp. usb 58,635 10,140,923 0.67
Severn Trent plc GBP 24,591 739,835 0.05 Intuit, Inc. usb 16,565 10,886,684 0.72
Smiths Group plc GBP 31,631 681,740 0.04  Johnson & Johnson usop 89,670 13,106,167 0.87
Spirax-Sarco Engineering plc GBP 6,721 720,462 0.05  Keurig Dr Pepper, Inc. usb 98,544 3,291,370 0.22
United Utilities Group plc GBP 62,279 773,570 0.05  Kimberly-Clark Corp. uso 30,683 4,240,391 0.28
. ) KKR & Co., Inc. usb 12,167 1,280,455 0.08
United Kingdom total 55,628,524 3.68  KLA Corp. usD 3,683 3,036,670 0.20
. Kroger Co. (Th 124,321 21
United States (31 December 2023: 64.78%) oger Co. (The) usp 62,574 3,124,320 0
- Lamb Weston Holdings, Inc. usop 13,177 1,107,922 0.07
Abbott Laboratories usb 48,426 5,031,946 0.33
: LKQ Corp. usb 24,303 1,010,762 0.07
AbbVie, Inc. usb 72,602 12,452,695 0.82 s
Mastercard, Inc. ‘A usb 31,868 14,058,887 0.93
Adobe, Inc. usb 20,932 11,628,563 0.77 .
. . McCormick & Co., Inc. usb 22,975 1,629,847 0.11
Advanced Micro Devices, Inc. usb 533 86,458 0.01
X X Merck & Co., Inc. usop 108,649 13,450,746 0.89
Agilent Technologies, Inc. usb 26,063 3,378,547 0.22 o
: o Meta Platforms, Inc. ‘A usob 54,623 27,542,009 1.82
Airbnb, Inc. ‘A usb 40,253 6,103,562 0.40 .
MetLife, Inc. usb 55,778 3,915,058 0.26
Albemarle Corp. usb 10,732 1,025,121 0.07 .
Mettler-Toledo International, Inc. usb 1,952 2,728,096 0.18
Allstate Corp. (The) usb 10,128 1,617,036 0.11 . X
. Microchip Technology, Inc. usop 49,214 4,503,081 0.30
Alnylam Pharmaceuticals, Inc. usb 11,516 2,798,388 0.18 .
o Microsoft Corp. usob 177,515 79,340,329 5.24
Alphabet, Inc. ‘A usb 292,462 53,271,953 3.52 .
Molson Coors Beverage Co. ‘B usp 16,971 862,636 0.06
Amazon.com, Inc. usb 180,962 34,970,906 2.31 X o
. Mondelez International, Inc. ‘A usb 121,942 7,979,884 0.53
American Express Co. usp 43,674 10,112,715 0.67 \ 1onster Beverage Cor UsD 71.234 3,558,138 0.23
American Tower Corp., REIT usb 20,716 4,026,776 027 oiel S ge Lorp. e i oo 003
American Water Works Co., Inc. usb 17,781 2,296,594 0.15 T ’ .
. Newmont Corp. usb 104,986 4,395,764 0.29
Analog Devices, Inc. usb 23,647 5.397.664 0-36 " NextEra Energy, Inc USD 144,050 10,200,181 0.67
Apollo Global Management, Inc. usp 14,068 1,661,009 0.11 . ‘g\/, ’ ’ g :
NIKE, Inc. ‘B usb 49,355 3,719,886 0.25
Apple, Inc. usb 373,639 78,695,846 5.20
Norfolk Southern Corp. usb 17,152 3,682,363 0.24
Assurant, Inc. usb 4,199 698,084 0.05
NVIDIA Corp. usb 647,481 79,989,803 5.29
AT&T, Inc. usb 168,725 3,224,335 0.21 L . .
0ld Dominion Freight Line, Inc. usb 17,837 3,150,014 0.21
Autodesk, Inc. usb 17,091 4,229,168 028 ONEOK. Inc usp 53.225 4,340,499 0.29
Automatic Data Processing, Inc. usb 31,754 7,579,362 0.50 o ” e .
Oracle Corp. usb 2,274 321,089 0.02
AutoZone, Inc. UsD 1,579 4,680,314 031 b rker-Hannifin Cor usp 11,695 5,915,448 039
AvalonBay Communities, Inc., REIT usb 12,709 2,629,365 0.17 p- , , 719, .
. Paychex, Inc. uso 29,504 3,497,994 0.23
Bank of America Corp. usp 192,855 7,669,843 0.5 o pal Holdines. Inc usb 17.378 1,008,445 0.07
Bank of New York Mellon Corp. (The) usp 68,473 4,100,848 0.27 VP g5, Inc. , 98, :
PepsiCo, Inc. usb 72,516 11,960,064 0.79
Bath & Body Works, Inc. usb 19,468 760,225 0.05 .
. . Pfizer, Inc. usop 36,382 1,017,968 0.07
Berkshire Hathaway, Inc. ‘B usb 15,950 6,488,460 0.43
. R PG&E Corp. usb 184,996 3,230,030 0.21
Booking Holdings, Inc. usb 2,731 10,818,856 0.71 A . :
; PNC Financial Services Group, Inc. (The) usob 27,101 4,213,663 0.28
Boston Properties, Inc., REIT usb 12,444 766,053 0.05
S Procter & Gamble Co. (The) usb 18,102 2,985,382 0.20
Boston Scientific Corp. usb 113,477 8,738,864 0.58 .
. X Prologis, Inc., REIT usb 73,878 8,297,238 0.55
Bristol-Myers Squibb Co. usob 125,185 5,198,933 0.34 : . .
Broadcom. Inc Usp 15.350 24,659 335 163 Public Service Enterprise Group, Inc. uso 376 27,711 0.00
L . § St ’ Pure Storage, Inc. ‘A’ usop 28,108 1,804,815 0.12
Brown-Forman Corp. ‘B usb 16,591 716,565 0.05
. QUALCOMM, Inc. usb 62,712 12,490,976 0.83
Burlington Stores, Inc. usb 5,876 1,410,240 0.09 .
. ; . Quanta Services, Inc. usb 13,360 3,394,642 0.22
Capital One Financial Corp. usop 34,471 4,772,510 0.32
: . . . Realty Income Corp., REIT usbp 54,602 2,884,078 0.19
Chipotle Mexican Grill, Inc. ‘A usop 57,591 3,608,076 0.24 A
; Regeneron Pharmaceuticals, Inc. usob 5,196 5,461,152 0.36
Church & Dwight Co., Inc. usb 22,260 2,307,917 0.15 .
. Repligen Corp. usb 4,826 608,366 0.04
Cigna Group (The) usb 25,103 8,298,299 0.55
) Ross Stores, Inc. usb 30,537 4,437,637 0.29
Cintas Corp. usb 8,335 5,836,667 0.39
L S&P Global, Inc. usb 15,303 6,825,138 0.45
Citigroup, Inc. usb 118,221 7,502,305 0.50
Salesforce, Inc. usb 5,985 1,538,744 0.10
Clorox Co. (The) usb 11,326 1,545,659 0.10
pr Schlumberger NV usb 129,887 6,128,069 0.40
Comcast Corp. ‘A usb 17,427 682,441 0.04 . o0
; . Sherwin-Williams Co. (The) usp 22,032 6,575,010 0.43
Consolidated Edison, Inc. usp 31,534 2,819,770 0.19
. . Solventum Corp. uso 2,085 110,255 0.01
Constellation Brands, Inc. ‘A usb 15,015 3,863,059 0.25
Stryker Corp. usb 5,902 2,008,156 0.13
CoStar Group, Inc. usb 11,769 872,554 0.06
Targa Resources Corp. usp 19,252 2,479,273 0.16
Costco Wholesale Corp. usb 2,643 2,246,524 0.15
Tesla, Inc. usb 82,737 16,371,998 1.08
Crown Castle, Inc., REIT usb 39,572 3,866,184 0.26
Texas Instruments, Inc. usob 58,229 11,327,287 0.75
CSX Corp. usb 178,423 5,968,249 0.39 X Do
Thermo Fisher Scientific, Inc. usob 251 138,803 0.01
CVS Health Corp. usb 31,198 1,842,554 0.12
Dexcom. Inc USD 35100 3080.658 006 TXCos. Inc. (The) usD 102,199 11,252,110 0.74
. iy ’ S or TransUnion usob 17,687 1,311,668 0.09
Diamondback Energy, Inc. usb 15,463 3,095,538 0.20
Travelers Cos., Inc. (The) usop 18,518 3,765,450 0.25
Duke Energy Corp. usb 5,152 516,385 0.03 Ny
Trimble, Inc. usb 22,237 1,243,493 0.08
eBay, Inc. usb 47,276 2,539,667 0.17 . s
Union Pacific Corp. usb 45,653 10,329,448 0.68
Ecolab, Inc. usb 23,487 5,589,906 0.37 .
X . UnitedHealth Group, Inc. uso 12,517 6,374,407 0.42
Edison International usb 35,109 2,521,177 0.17 s
e Veeva Systems, Inc. ‘A usob 13,956 2,554,088 0.17
Edwards Lifesciences Corp. usb 18,011 1,663,676 0.11 . h o
Eli Lilly & Co usp 27,740 25,115,241 166  Verisk Analytics, Inc. ‘A usb 13,000 3,504,150 0.23
! . Verizon Communications, Inc. usb 182,655 7,532,692 0.50
Enphase Energy, Inc. usb 12,362 1,232,615 0.08 N o
Visa, Inc. ‘A usb 58,277 15,295,964 1.01
EOG Resources, Inc. usp 52,822 6,648,705 0.44 :
X o Vulcan Materials Co. usob 12,068 3,001,070 0.20
Essential Utilities, Inc. usb 23,671 883,638 0.06
pr W R Berkley Corp. uso 16,837 1,323,051 0.09
Estee Lauder Cos., Inc. (The) ‘A usb 21,259 2,261,958 0.15 .
Walgreens Boots Alliance, Inc. uso 66,951 809,772 0.05
Eversource Energy usb 31,844 1,805,873 0.12
. Walmart, Inc. usop 9,242 625,776 0.04
Expedia Group, Inc. usb 9,747 1,228,025 0.08 X
. . . Walt Disney Co. (The) usob 71,577 7,106,880 0.47
Expeditors International of Washington, Waste Management. In b n 7555 223 050
Inc. uso 13,133 1,638,867 011 Waste Management, Inc. us 35 1995, -
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Investments Currency Value usp Assets
Welltower, Inc., REIT usb 5,285 550,961 0.04
Westinghouse Air Brake Technologies
Corp. usb 16,157 2,553,614 0.17
Williams Cos., Inc. (The) usp 111,206 4,726,255 0.31
United States total 1,023,006,120 67.60
Uruguay (31 December 2023: 0.36%)
MercadoLibre, Inc. usb 4,155 6,828,327 0.45
Uruguay total 6,828,327 0.45
Total investments in Equities 1,511,439,286 99.88
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Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty usp Assets
Class EUR Hedged (acc)*
AUD 123,927 usop 82,605 02/07/2024 Morgan Stanley 159
CAD 35,636 EUR 24,118 02/07/2024 BNP Paribas 194
DKK 211,095 usb 30,255 02/07/2024 Morgan Stanley 83
EUR 28,778 CHF 27,692 02/07/2024  Citibank NA 26
EUR 39,185 GBP 33,082 02/07/2024 Citibank NA 178
EUR 59,162 JPY 9,984,356 02/07/2024 Citibank NA 1,339
EUR 19,216 usb 20,584 02/07/2024 BNP Paribas 10
EUR 175,810 usb 188,702 02/08/2024 BNP Paribas 6
EUR 3,337,897 usb 3,573,042 02/08/2024 RBC 9,746
GBP 17,171 EUR 20,133 02/07/2024 HSBC 128
GBP 112,991 usb 142,742 02/07/2024 Morgan Stanley 90
HKD 67,083 usb 8,591 02/07/2024 Morgan Stanley 1
SEK 271,314 usb 25,600 02/07/2024 RBC 19
usb 189,757 CAD 259,462 02/08/2024 Citibank NA 1
usb 115,325 CHF 103,117 02/08/2024 Goldman Sachs 129
usop 13,569 DKK 93,451 02/07/2024 Morgan Stanley 138
usop 16,473 EUR 15,216 02/07/2024 Bank of America Merrill Lynch 166
usb 42,179 EUR 38,773 02/07/2024 Barclays 624
usb 132,984 EUR 122,647 02/07/2024 BNP Paribas 1,537
usb 347,059 EUR 323,380 02/07/2024 BNP Paribas 476
usb 20,295 EUR 18,679 02/07/2024 BNP Paribas 276
usb 142,573 GBP 112,102 02/07/2024 Morgan Stanley 864
usop 187,891 JPY 29,365,032 02/07/2024 Bank of America Merrill Lynch 5,341
usb 217,524 JPY 34,750,538 02/08/2024 Barclays 438
Total unrealised gain on Forward Currency Contracts (31 December 2023: 0.00%) (1) 21,969 -
Class EUR Hedged (acc)*
CAD 33,966 EUR 23,211 02/08/2024 Goldman Sachs (74)
CAD 259,462 usb 189,629 02/07/2024  Citibank NA (12)
CHF 15,784 EUR 16,488 02/08/2024 Morgan Stanley (65)
CHF 103,117 usb 114,900 02/07/2024 Goldman Sachs (146)
EUR 21,539 AUD 34,951 02/07/2024  Citibank NA (257)
EUR 52,410 CAD 77,682 02/07/2024 Citibank NA (601)
EUR 15,773 DKK 117,644 02/07/2024 HSBC 3)
EUR 22,744 usb 24,786 02/07/2024 Bank of America Merrill Lynch (410)
EUR 68,305 usb 74,199 02/07/2024 Barclays (993)
EUR 24,116 usb 26,032 02/07/2024 BNP Paribas (185)
EUR 19,974 usb 21,654 02/07/2024 BNP Paribas (246)
EUR 46,706 usb 50,582 02/07/2024 BNP Paribas (525)
EUR 2,675,276 usb 2,897,141 02/07/2024 BNP Paribas (29,912)
EUR 709,237 usb 764,505 02/07/2024  Citibank NA (4,380)
EUR 122,309 usb 132,371 02/07/2024 Goldman Sachs (1,287)
EUR 21,224 usb 22,768 02/07/2024 Standard Chartered (21)
GBP 15,023 EUR 17,796 02/07/2024 BNP Paribas (82)
GBP 14,449 EUR 17,084 02/08/2024 Goldman Sachs (70)
JPY 4,598,850 EUR 27,315 02/07/2024 BNP Paribas (686)
JPY 4,343,216 EUR 25,511 02/08/2024 Goldman Sachs (251)
JPY 34,750,538 usb 216,506 02/07/2024 Barclays (476)
usb 58,891 AUD 88,976 02/07/2024 Morgan Stanley (532)
usb 82,677 AUD 123,927 02/08/2024 Morgan Stanley (158)
usop 158,690 CAD 217,416 02/07/2024 Morgan Stanley (199)
usob 83,380 CHF 75,425 02/07/2024 Bank of America Merrill Lynch (556)
usp 30,308 DKK 211,095 02/08/2024 Morgan Stanley (85)
usb 340,166 EUR 317,347 02/08/2024 BNP Paribas (464)
usb 3,567,838 EUR 3,337,897 02/07/2024 RBC (9,555)
usb 142,765 GBP 112,991 02/08/2024 Morgan Stanley (94)
usop 8,587 HKD 67,083 02/07/2024 Bank of America Merrill Lynch (5)
usb 8,599 HKD 67,083 02/08/2024 Morgan Stanley 1)
usb 25,547 SEK 271,314 02/07/2024 Bank of America Merrill Lynch (73)
usp 25,639 SEK 271,314 02/08/2024 RBC (1)
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.00)%) (1) (52,425) -

*Contracts entered into for share class currency hedging purpose.
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Financial Futures Contracts

Underlying Fair % of
No. of Exposure Value Net
Security Description Contracts Currency usD Counterparty usp Assets
United States (31 December 2023: (0.00)%)
S&P 500 E-Mini Index, 20/09/2024 5 usb 1,382,240 Citibank NA (1,865)
United States total (1,865) -
Total unrealised loss on Financial Futures Contracts (31 December 2023: (0.00)%) (1,865) -
Fair % of
Value Net
uso Assets
Total financial assets at fair value through profit or loss 1,511,461,255 99.88
Total financial liabilities at fair value through profit or loss (54,290) -
Cash and margin cash 1,485,544 0.10
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 0.06%)
JPMorgan Liquidity Funds - USD Liquidity LVNAV Fund - Class X (dist.) (2) usob 2,141,608 2,141,608 0.14
Total Cash equivalents 2,141,608 0.14
Other assets and liabilities (1,745,010) (0.12)
Net asset value attributable to holders of redeemable participating shares 1,513,289,107 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 99.25
Transferable securities and money market instruments dealt in on another regulated market 0.40
Collective investment schemes 0.14
OTC financial derivative instruments -
Other assets 0.21
Total Assets 100.00

(1) Prior year percentage of net asset value rounds to 0.00%.
(2) A related party to the Fund.
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Investments Currency Value usbp Assets  Investments Currency Value usb Assets
Equities (31 December 2023: 99.25%) China Petroleum & Chemical Corp. ‘A’ CNH 366,700 317,435 1.13
China (31 December 2023: 99.25%) China Railway Group Ltd. ‘A" CNH 117,800 105,201 037
37 Interactive Entertainment Network China Railway Signal & Communication
Technology Group Co. Ltd. ‘& CNH 12,500 23058 0.08 Eﬁ\rr?a Iﬁgéoﬁrces Sanjiu Medical & o 12508 3t -
Accelink Technologies Co. Ltd. ‘A CNH 4,000 20,474 007 o maceutical Co. Ltd. ‘A CNH 18,980 110,695 039
ACM Research Shanghai, Inc. ‘A CNH 1,876 21,715 0.08 China Southern Airlines Co. Ltd. ‘A’ CNH 36,900 9769 o
Advanced Micro-Fabrication Equipment, . N TS ’ ’ :
Inc. China ‘A’ CNH 6,196 119,883 0.43 China Stat(s gonstructlon Engineering
Agricultural Bank of China Ltd. ‘A’ CNH 604,700 361,121 128 Cﬁ_rp' “hd- A o CNH 317,200 230,704 0.82
Afer Eye Hospital Group Co. Ltd. ‘A’ CNH 78,754 11,321 0.40  Cpina Three Gorges Renewables Group Co. aH 117.600 20230 005
Air China Ltd. “A’ CNH 20,800 21,026 0.07 Chh.wa Tourism Group Duty Free Corp. Ltd , Y .
Aluminum Corp. of China Ltd. ‘A’ CNH 106,400 111,197 040 T CNH 10,900 93,296 0.33
Angel Yeast Co. Ltd. “A’ CNH 19,500 74,599 027" China United Network Communications
Anhui Conch Cement Co. Ltd. ‘A’ CNH 23,300 75,285 027  Ltd. ‘N CNH 177,100 114,010 0.41
Anhui Gujing Distillery Co. Ltd. ‘A’ CNH 1,200 34,692 0.12 china Vanke Co. Ltd. ‘A’ CNH 55,300 52,491 0.19
Anhui Yingjia Distillery Co. Ltd. ‘A’ CNH 3,700 29,140 0.10  china XD Electric Co. Ltd. ‘A’ CNH 30,300 33,368 0.12
Anjoy Foods Group Co. Ltd. ‘A’ CNH 5,900 60,052 0.21  China Yangtze Power Co. Ltd. ‘A’ CNH 156,400 619,529 2.20
Anker Innovations Technology Co. Ltd. ‘A’ CNH 4,550 44,379 0.16  China zhenhua Group Science &
Asia - Potash International Investment Technology Co. Ltd. ‘A’ CNH 2,600 14,790 0.05
Guangzhou Co. Ltd. ‘A’ CNH 5,100 11,289 0.04  China Zheshang Bank Co. Ltd. ‘A’ CNH 121,300 45,856 0.16
Agymchem Laboratories Tianjin Co. Ltd. Chongging Brewery Co. Ltd. ‘A’ CNH 7,200 59,862 0.21
A ) CNH 2,960 26,677 0.09 " Chongging Changan Automobile Co. Ltd.
Autobio Diagnostics Co. Ltd. ‘A’ CNH 9,900 62,471 022 p CNH 49,100 90,320 0.32
Avary Holding Shenzhen Co. Ltd. ‘A’ CNH 15,200 82,778 0.29  chongqing zhifei Biological Products Co.
Bank of Beijing Co. Ltd. ‘A’ CNH 119,200 95,349 034 Ltd. ‘A’ CNH 19,450 74,674 0.27
Bank of Changsha Co. Ltd. ‘A’ CNH 13,400 15,014 0.05  CITIC Securities Co. Ltd. ‘A CNH 94,600 236,213 0.84
Bank of Chengdu Co. Ltd. ‘A’ CNH 22,500 46,813 0.17  CMOC Group Ltd. ‘A’ CNH 107,300 124,924 0.44
Bank of China Ltd. ‘A’ CNH 312,500 197,751 0.70  Contemporary Amperex Technology Co.
Bank of Communications Co. Ltd. ‘A’ CNH 230,000 235,329 0.84  Ltd. ‘A’ CNH 26,640 656,910 2.33
Bank of Hangzhou Co. Ltd. ‘A’ CNH 34,400 61,489 0.22  COSCO SHIPPING Development Co. Ltd. ‘A’ CNH 57,800 20,426 0.07
Bank of Jiangsu Co. Ltd. ‘A’ CNH 86,600 88,132 0.31  COSCO SHIPPING Energy Transportation
Bank of Nanjing Co. Ltd. ‘A’ CNH 58,400 83,110 030 Co.Ltd. ‘A’ CNH 39,500 84,455 0.30
Bank of Ningbo Co. Ltd. ‘A’ CNH 56,600 171,021 0.61 COSCO SHIPPING Holdings Co. Ltd. ‘A’ CNH 58,300 123,693 0.44
Bank of Shanghai Co. Ltd. ‘A’ CNH 14,600 14,518 0.05  CRRCCorp. Ltd. ‘A’ CNH 92,600 95,253 0.34
Bank of Suzhou Co. Ltd. ‘A’ CNH 14,200 14,587 0.05 CSCFinancial Co. Ltd. ‘A’ CNH 24,000 63,247 0.22
Baoshan Iron & Steel Co. Ltd. ‘A’ CNH 185,200 168,690 0.60 Dagin Railway Co. Ltd. ‘A’ CNH 85,000 83,360 0.30
Beijing Easpring Material Technology Co. DaShenLin Pharmaceutical Group Co. Ltd.
Ltd. ‘A’ CNH 100 470 0.00 A CNH 21,160 41,446 0.15
Beijing Kingsoft Office Software, Inc. ‘A’ CNH 3,830 119,346 0.42  Dong-E-E-Jiao Co. Ltd. ‘A’ CNH 3,700 31,725 0.11
Beijing New Building Materials plc ‘A’ CNH 11,900 48,344 0.17  Dongfang Electric Corp. Ltd. ‘A’ CNH 16,700 42,203 0.15
Beijing Oriental Yuhong Waterproof East Money Information Co. Ltd. ‘A’ CNH 83,940 121,411 0.43
Technology Co. Ltd. ‘A CNH 18,500 31,269 0.11  Eastroc Beverage Group Co. Ltd. ‘A’ CNH 600 17,731 0.06
Beijing Roborock Technology Co. Ltd. ‘A’ CNH 815 43,826 0.16  ENN Natural Gas Co. Ltd. ‘A’ CNH 40,700 115,954 0.41
Beijing Tiantan Biological Products Corp. Eoptolink Technology, Inc. Ltd. ‘A’ CNH 1,300 18,794 0.07
Ltd. ‘A CNH 11,640 38,902 0.14  Eve Energy Co. Ltd. ‘A’ CNH 12,300 67,255 0.24
Beijing Tongrentang Co. Ltd. ‘A’ CNH 5,100 26,692 0.10  Fangda Special Steel Technology Co. Ltd.
Beijing Wantai Biological Pharmacy ‘A CNH 28,700 14,702 0.05
Enterprise Co. Ltd. ‘A’ CNH 3,260 29,417 0.10  First Capital Securities Co. Ltd. ‘A’ CNH 23,400 16,314 0.06
Beijing Yanjing Brewery Co. Ltd. ‘A’ CNH 15,000 18,142 0.06  Flat Glass Group Co. Ltd. ‘A CNH 27,900 76,812 0.27
Beijing-Shanghai High Speed Railway Co. Focus Media Information Technology Co.
Ltd. ‘A CNH 215,400 158,433 0.56  Ltd. ‘A CNH 138,300 114,795 0.41
BOE Technology Group Co. Ltd. ‘A’ CNH 325,500 182,348 0.65  Foshan Haitian Flavouring & Food Co. Ltd.
BYD Co. Ltd. ‘A CNH 11,200 383,900 136 A CNH 34,928 164,908 0.59
Caitong Securities Co. Ltd. ‘A’ CNH 30,300 27,433 0.10  Founder Securities Co. Ltd. ‘A’ CNH 26,300 27,846 0.10
Cambricon Technologies Corp. Ltd. ‘A’ CNH 609 16,572 0.06  Foxconn Industrial Internet Co. Ltd. ‘A’ CNH 96,200 361,037 1.28
Canmax Technologies Co. Ltd. ‘A’ CNH 3,130 7,365 0.03  Fuyao Glass Industry Group Co. Ltd. ‘A’ CNH 25,000 164,022 0.58
Chacha Food Co. Ltd. ‘A’ CNH 5,100 19,692 0.07  Ganfeng Lithium Group Co. Ltd. ‘A’ CNH 10,720 42,067 0.15
Changchun High-Tech Industry Group Co. GD Power Development Co. Ltd. ‘A’ CNH 99,400 81,553 0.29
Ltd. ‘A CNH 800 10,056 0.04  GF Securities Co. Ltd. ‘A’ CNH 59,000 98,349 0.35
Changjiang Securities Co. Ltd. ‘A’ CNH 18,700 12,371 0.04  GigaDevice Semiconductor, Inc. ‘A’ CNH 3,800 49,769 0.18
Changzhou Xingyu Automotive Lighting Goneo Group Co. Ltd. ‘A’ CNH 6,797 71,798 0.26
Systems Co. Ltd. ‘A’ CNH 4,200 64,454 0.23  Great Wall Motor Co. Ltd. ‘A’ CNH 8,800 30,495 0.1
China Construction Bank Corp. ‘A’ CNH 128,000 129,738 0.46  Gree Electric Appliances, Inc. of Zhuhai ‘A’ CNH 11,100 59,629 0.21
China CSSC Holdings Ltd. A’ CNH 13,100 73,046 0.26  GRG Banking Equipment Co. Ltd. ‘A’ CNH 38,700 55,446 0.20
China Eastern Airlines Corp. Ltd. ‘A’ CNH 56,400 30,978 0.11  Guangdong Haid Group Co. Ltd. ‘A’ CNH 11,500 74,111 0.26
China Energy Engineering Corp. Ltd. ‘A’ CNH 189,000 54,881 0.20  Guangzhou Automobile Group Co. Ltd. ‘A’ CNH 30,100 31,911 0.11
China Galaxy Securities Co. Ltd. ‘A’ CNH 51,400 76,457 0.27  Guangzhou Baiyunshan Pharmaceutical
China International Capital Corp. Ltd. ‘A’ CNH 20,500 83,142 0.30  Holdings Co. Ltd. ‘A’ CNH 8,100 32,540 0.12
China Jushi Co. Ltd. ‘A’ CNH 10,200 15,438 0.06  Guangzhou Kingmed Diagnostics Group
China Life Insurance Co. Ltd. ‘A’ CNH 30,600 130,140 0.46  Co.Ltd. ‘A’ CNH 8,000 29,794 0.11
China Longyuan Power Group Corp. Ltd. Guangzhou Tinci Materials Technology Co.
0y CNH 13,700 32,369 012 Ltd. ‘A’ CNH 18,100 43,534 0.15
China Longyuan Power Group Corp. Ltd. Guosen Securities Co. Ltd. ‘A’ CNH 23,900 28,448 0.10
‘N CNY 2,600 6,173 0.02  Guotai Junan Securities Co. Ltd. ‘A’ CNH 43,900 81,476 0.29
China Merchants Bank Co. Ltd. ‘A’ CNH 131,700 616,753 2.19  Guoyuan Securities Co. Ltd. ‘A’ CNH 14,900 12,368 0.04
China Merchants Energy Shipping Co. Ltd. Haier Smart Home Co. Ltd. ‘A’ CNH 54,500 211,853 0.75
0y CNH 75,200 87,036 031 Haitong Securities Co. Ltd. ‘A’ CNH 42,600 49,947 0.18
China Merchants Securities Co. Ltd. ‘A’ CNH 45,900 87,451 031 Hang Zhou Great Star Industrial Co. Ltd.
China Merchants Shekou Industrial Zone 'y CNH 9,000 30,449 0.11
Holdings Co. Ltd. ‘A’ CNH 52,000 62,606 0.22 Hangzhou Binjiang Real Estate Group Co.
China Minsheng Banking Corp. Ltd. ‘A’ CNH 53,400 27,721 0.10  Ltd. ‘A’ CNH 18,500 18,396 0.07
China National Chemical Engineering Co. Hangzhou First Applied Material Co. Ltd.
Ltd. ‘A CNH 13,900 15,688 0.06 ‘A CNH 43,372 87,328 0.31
China National Medicines Corp. Ltd. ‘A’ CNH 4,300 18,134 0.06  Hangzhou Robam Appliances Co. Ltd. ‘A’ CNH 3,400 10,292 0.04
China National Nuclear Power Co. Ltd. ‘A’ CNH 150,900 220,330 0.78  Hangzhou Tigermed Consulting Co. Ltd.
China Northern Rare Earth Group ‘N CNH 7,800 51,923 0.18
High-Tech Co. Ltd. ‘A CNH 5,300 12,486 0.04  Han’s Laser Technology Industry Group
China Oilfield Services Ltd. ‘A’ CNH 54,500 128,396 0.46  Co.Ltd. ‘A CNH 4,000 11,396 0.04
China Pacific Insurance Group Co. Ltd. ‘A’ CNH 54,100 206,445 0.73
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Hefei Meiya Optoelectronic Technology, Ningbo Tuopu Group Co. Ltd. ‘A’ CNH 10,600 77,836 0.28
Inc. ‘A’ CNH 6,310 14,261 0.05  Ningxia Baofeng Energy Group Co. Ltd. ‘A’ CNH 42,500 100,882 0.36
Henan Shenhuo Coal Industry & Electricity Offshore QOil Engineering Co. Ltd. ‘A’ CNH 70,300 56,907 0.20
Power Co. Ltd. ‘A’ CNH 33,100 91717 033 Oppein Home Group, Inc. ‘A’ CNH 9,400 68,960 0.25
Henan Shuanghui Investment & Orient Securities Co. Ltd. ‘A’ CNH 54,200 56,421 0.20
Development Co. Ltd. ‘A . CNH 19,700 64,139 0.23 perfect World Co. Ltd. ‘A’ CNH 8700 9,056 0.03
Etedngf\!a” Group DMEGC Magnetics Co. NH 19500 33306 o Petrochina Co. Lid. ‘A CNH 235,800 333311 118
Hisense Visual Technology Co. Ltd. ‘A’ CNH 12,000 40,664 0.14 Pin . B ’ ! ’
oo - g An Insurance Group Co. of China Ltd.
Hithink RoyalFlush Information Network W CNH 70,700 400,522 1.42
Co. Ltd. °A " CNH 2,700 38,350 013 pitech, inc. ‘A" CNH 691 11368 0.04
HLA Group Corp. Ltd. "A CNH 27,300 34,551 0.12 Poly Developments & Holdings Group Co
Hongfa Technology Co. Ltd. ‘A’ CNH 22,100 83,789 030 g ’ CNH 88.800 106,548 038
Huadian Powgrllnternational Corp. Ltd. ‘A CNH 49,700 47,244 0.17 Postal Savings Bank of China Co. Ltd. ‘A’ CNH 221"100 153"541 0.55
Huadong Medicine Co. Ltd. ‘A’ CNH 5,000 19,046 0.07 i An Xin Technology Group, Inc. ‘A’ CNH 3,811 12,329 0.04
H“aTO”,ChPF”'Ca' CO', Ltd."A e CNH 24,000 23,570 0.08 Qingdao Haier Biomedical Co. Ltd. ‘A’ CNH 4,157 21,181 0.08
Huaibei Mining Holdings Co. Ltd. ‘A" CNH 37,200 85,295 030 Qinghai Salt Lake Industry Co. Ltd. ‘A’ CNH 28500 68,119 0.24
Hualan Biological Engineering, Inc. ‘A CNH 11,500 24,872 0.09 Rongsheng Petrochemical Co. Ltd. ‘A’ CNH 38.700 51,205 0.8
Huaneng Power International, Inc. ‘A’ CNH 52,800 69,572 0.25 SAIC Motor Corp. Ltd. ‘A’ CNH 16'500 31,324 0.11
Huatai Securities Co. Ltd. “A’ CNH 63,500 107,763 038 sailun Group Co. Ltd. ‘A’ CNH 32,400 62,130 0.22
Huaxia Bank Co. Lid. ‘A " CNH 14,700 12,886 005 sanan Optoelectronics Co. Ltd. ‘A’ CNH 15,000 24,079 0.09
Huayg Automotive Systems ;0. Ltd. ‘A CNH 39,900 89,519 0.32 Sany Heavy Industry Co. Ltd. ‘A’ CNH 46,800 105,769 0.38
Hubei Jumpcan Pharmaceutical Co. Ltd. o 6900 20,060 oy Satellite Chemical Co. Ltd. ‘A" CNH 19,051 46,917 017
. s ’ ' " SDIC Capital Co. Ltd. ‘A CNH 32,300 24,996 0.09
Hunan Valin Steel Co. Ltd. ‘A’ | CNH 66,200 40,169 012 551 power Holdings Co. Ltd. ‘A CNH 36,800 91,939 0.33
Hundsun Technologies, Inc. ‘A CNH 22,080 53,409 0.19 Seres Group Co. Ltd, ‘A’ CNH 5400 67396 0.24
Hygon Information Technology Co. Ltd. ‘A’ CNH 5,385 51,867 0.18 SF Holding Co Ltd "A‘ CNH 24'700 120’745 0'43
:E'yTt:Q’SCfTi dc‘?-A,“d- A Em: _f)'zgg gg’gij %01‘2‘ shandong Gold Mining Co. Ltd. ‘A’ CNH 13,900 52,128 019
) L ' ’ ’ Shandong Himile Mechanical Science &
!melk Technology Development Co. Ltd. Technology Co. Ltd. ‘A’ CNH 4,300 22,481 0.08
A ) ) ) CNH 2,660 62,703 0.22 Shandong Hualu Hengsheng Chemical Co.
Ingu‘sgwal & Commercial Bank of China S— 120 Ltd. ‘A’ CNH 15,200 55463 0.20
Hdhstrial Bank Co. Ltd. ‘A’ EZE ﬁ?{ggg 301,195 107 >handong Linglong Tyre Co. Ltd. 'A CNH 4,600 11,574 0.04
Industrial Securities Co. Ltd. ‘A’ CNH 44200 30,634 o1 Shandong Nanshan Aluminum Co. Ltd. "A' CNH - 36,600 19,100 0.07
Inner Mongolia BaoTou~ Steél Union Co ’ ’ : Shandong sun ‘Paper Industry JSC Ltd. ‘A’ CNH 28,700 54,838 0.19
Ltd. ‘A’ . CNH 60.800 11,659 0.04 Shangha! Baosight _Softvvare Co. Ltd. ‘A CNH 23,640 103,389 0.37
Inner Mongolia Junzheng Energy & ’ Shangha! Const(uct\on Group Co. Ltd. ‘A’ CNH 51,000 15,019 0.05
Chemical Industry Group Co. Ltd. ‘A’ CNH 28,800 14,556 0.05  Shanghai Electric Group Co. Ltd. ‘A’ CNH 24,300 12,315 0.04
Inner Mongolia Yili Industrial Group Co. Shangha! Internat!onal Airport Co. Ltd. ‘A’ CNH 4,500 19,878 0.07
Ltd. ‘A’ CNH 55,000 194,662 0.69  Shanghai International Port Group Co.
JA Solar Technology Co. Ltd. A’ CNH 39,348 60,363 021 Ltd. A" . ' CNH 89,200 70,619 0.25
Jade Bird Fire Co. Ltd. ‘A’ CNH 8,236 14,259 0.05 Shangha! M&G Stanonlery, Inc. A CNH 12,900 55,269 0.20
Jason Furniture Hangzhou Co. Ltd. ‘A’ CNH 14,540 64,307 0.23  Shanghai Pharmaceuticals Holding Co.
JCET Group Co. Ltd. ‘A’ CNH 3,800 16,505 0.06 LHdA CNH 32,200 84,284 0.30
Jiangsu Hengli Hydraulic Co. Ltd. ‘A’ CNH 12,100 77,199 027  phanghai Pudong Development Bank Co. A 121200 136,625 0.49
}|Aa}ngsu Hengrui Pharmaceuticals Co. Ltd. o 45100 297,046 081 Shangha}i E’utailai New Energy Technology
Jiangsu King's Luck Brewery JSC Ltd. ‘A’ CNH 4,700 29,742 0.11 ggét}gdﬁaiARural Commercial Bank Co. Ltd CNH 25,170 48,714 oL
Jiangsu Nhwa Pharmaceutical Co. Ltd. ‘A’ CNH 3,700 12,031 0.04 oy T CNH 25.900 23.839 0.08
Jiangsu Pacific Quartz Co. Ltd. ‘A’ CNH 6,900 27,984 0.10 Shanghai Yuyuan Tourist Mart Group Co. ' '
Jiangsu Phoenix Publishing & Media Corp. Ltd. ‘A’ CNH 31,700 22,361 0.08
L_td~ A . . CNH 13,300 19,966 0.07 Shanxi Xinghuacun Fen Wine Factory Co.
Jiangsu Yanghe Distillery Co. Ltd. ‘A CNH 7,800 86,260 031 |td. ‘A’ CNH 6,400 184,860 0.66
Jiangsu Yuyue Medical Equipment & Shenergy Co. Ltd. ‘A’ CNH 48,100 58,174 0.21
Supply Co. Ltd. *A . CNH 9,600 49,441 0.18 " ghengyi Technology Co. Ltd. ‘A’ CNH 13,100 37,788 0.13
Jiangxi Copper Co. Ltd. “A . CNH 20,500 66,491 024 Shenwan Hongyuan Group Co. Ltd. ‘A’ CNH 121,100 71,490 0.25
Jinduicheng Molybdenum Co. Ltd. ‘A CNH 18,300 26,093 0.09 Shenzhen Capchem Technology Co. Ltd.
Jinko Solar Co. Ltd. ‘A’ CNH 14,102 13,714 0.05 CNH 5,560 21,750 0.08
Joincare Pharmaceutical Group Industry Shenzhen Goodix Technology Co. Ltd. ‘A’ CNH 1,700 16,008 0.06
CO; Ltd. A ) CNH 9,700 14,841 005 shenzhen Inovance Technology Co. Ltd.
‘Jo‘mtown Pharmaceutical Group Co. Ltd. N CNH 11,800 82,914 0.29
) . CNH 42,509 28,414 010 chenzhen Mindray Bio-Medical Electronics
Keda Industrial Group Co. Ltd. ‘A CNH 10,300 11,893 0.04 (o, Ltd. ‘A’ CNH 8,900 354,630 1.26
Kingnet Network Co. Ltd. ‘A’ CNH 19,800 25,900 009 shenzhen New Industries Biomedical
Kweichow Moutai Co. Ltd. ‘A’ CNH 7,300 1,467,219 5.21  Engineering Co. Ltd. ‘A’ CNH 4,600 42,491 0.15
LB Group Co. Ltd. ‘A’ CNH 14,900 37,899 0.13 Shenzhen SC New Energy Technology
Lens Technology Co. Ltd. ‘A’ CNH 43,800 109,487 0.39  Corp. ‘A CNH 3,900 28,851 0.10
Lingyi iTech Guangdong Co. ‘A’ CNH 70,200 68,461 0.24  Shenzhen Senior Technology Material Co.
Livzon Pharmaceutical Group, Inc. ‘A’ CNH 17,100 87,153 031 Ltd.‘A CNH 146 164 0.00
LONGi Green Energy Technology Co. Ltd. Shenzhen Sunlord Electronics Co. Ltd. ‘A’ CNH 100 376 0.00
‘A CNH 48,220 92,598 0.33  Shenzhen Transsion Holdings Co. Ltd. ‘A’ CNH 6,886 72,191 0.26
Luxshare Precision Industry Co. Ltd. ‘A’ CNH 50,800 273,523 0.97  Sichuan Chuantou Energy Co. Ltd. ‘A’ CNH 13,300 34,157 0.12
Luzhou Laojiao Co. Ltd. ‘A’ CNH 9,800 192,608 0.68  Sichuan Kelun Pharmaceutical Co. Ltd. ‘A’ CNH 11,300 46,944 0.17
Maxscend Microelectronics Co. Ltd. ‘A’ CNH 6,980 74,324 0.26  Sichuan Road & Bridge Group Co. Ltd. ‘A’ CNH 43,420 46,924 0.17
Metallurgical Corp. of China Ltd. ‘A’ CNH 128,400 54,520 0.19  Sichuan Swellfun Co. Ltd. ‘A’ CNH 4,300 22,163 0.08
Midea Group Co. Ltd. ‘A’ CNH 26,800 236,767 0.84  Sieyuan Electric Co. Ltd. ‘A’ CNH 5,300 48,566 0.17
Ming Yang Smart Energy Group Ltd. ‘A’ CNH 12,600 16,292 0.06  Sinolink Securities Co. Ltd. ‘A’ CNH 12,000 12,410 0.04
Montage Technology Co. Ltd. ‘A’ CNH 15,969 125,025 0.44  Sinoma International Engineering Co. ‘A’ CNH 25,300 41,792 0.15
Muyuan Foods Co. Ltd. ‘A’ CNH 27,400 163,630 0.58  Sinoma Science & Technology Co. Ltd. ‘A’ CNH 11,200 19,789 0.07
NARI Technology Co. Ltd. ‘A’ CNH 59,696 204,087 0.73  Sinomine Resource Group Co. Ltd. ‘A’ CNH 4,280 15,711 0.06
NAURA Technology Group Co. Ltd. ‘A’ CNH 2,700 118,302 0.42  Skshu Paint Co. Ltd. ‘A CNH 9,640 47,891 0.17
New China Life Insurance Co. Ltd. ‘A’ CNH 5,800 23,857 0.08  SooChow Securities Co. Ltd. ‘A’ CNH 17,100 13,819 0.05
Ningbo Deye Technology Co. Ltd. ‘A’ CNH 1,680 17,106 0.06  Spring Airlines Co. Ltd. ‘A’ CNH 13,300 102,617 0.36
Ningbo Joyson Electronic Corp. ‘A’ CNH 9,700 19,690 0.07  StarPower Semiconductor Ltd. ‘A’ CNH 4,900 57,793 0.21
Ningbo Sanxing Medical Electric Co. Ltd. Sungrow Power Supply Co. Ltd. ‘A CNH 15,260 129,653 0.46
‘A CNH 8,000 38,352 0.14  Sunresin New Materials Co. Ltd. ‘A’ CNH 12,750 72,928 0.26
Ningbo Shanshan Co. Ltd. ‘A’ CNH 14,700 16,349 0.06  Suofeiya Home Collection Co. Ltd. ‘A" CNH 6,400 13,438 0.05
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SUPCON Technology Co. Ltd. ‘A’ CNH 11,670 60,261 0.21  Zangge Mining Co. Ltd. ‘A’ CNH 19,900 65,608 0.23
Suzhou Dongshan Precision Zhangzhou Pientzehuang Pharmaceutical
Manufacturing Co. Ltd. ‘A’ CNH 12,100 34,307 0.12  Co.Ltd. ‘A’ CNH 2,200 62,428 0.22
Suzhou Maxwell Technologies Co. Ltd. ‘A’ CNH 4,552 74,494 0.26  Zhejiang Century Huatong Group Co. Ltd.
Suzhou TFC Optical Communication Co. ‘A CNH 27,100 12,732 0.05
Ltd. ‘A CNH 3,220 38,997 0.14  Zhejiang China Commodities City Group
TBEA Co. Ltd. ‘A’ CNH 30,770 58,456 0.21 Co.Ltd.'A CNH 21,900 22,257 0.08
TCL Technology Group Corp. ‘A’ CNH 60,200 35,621 0.13  Zhejiang Chint Electrics Co. Ltd. ‘A’ CNH 14,700 38,377 0.14
TCL Zhonghuan Renewable Energy Zhejiang Dahua Technology Co. Ltd. ‘A’ CNH 18,900 40,022 0.14
Technology Co. Ltd. ‘A CNH 25,975 30,775 0.11  Zhejiang Dingli Machinery Co. Ltd. ‘A’ CNH 10,900 90,206 0.32
Tianma Microelectronics Co. Ltd. ‘A’ CNH 66,300 66,111 0.24  Zhejiang Huayou Cobalt Co. Ltd. ‘A’ CNH 3,800 11,518 0.04
Tiangi Lithium Corp. ‘A’ CNH 8,900 36,461 0.13  Zhejiang Jingsheng Mechanical &
Tianshan Aluminum Group Co. Ltd. ‘A’ CNH 31,100 34,547 0.12  Electrical Co. Ltd. ‘A CNH 17,100 67,291 0.24
Tongling Nonferrous Metals Group Co. Zhejiang Juhua Co. Ltd. ‘A’ CNH 6,300 20,822 0.07
Ltd. ‘A CNH 97,600 48,260 0.17  Zhejiang Longsheng Group Co. Ltd. ‘A’ CNH 12,300 14,472 0.05
Tongwei Co. Ltd. ‘A’ CNH 41,000 107,318 0.38  Zhejiang NHU Co. Ltd. ‘A’ CNH 11,800 31,032 0.11
Trina Solar Co. Ltd. ‘A’ CNH 7,924 18,364 0.07  Zhejiang Sanhua Intelligent Controls Co.
Tsingtao Brewery Co. Ltd. ‘A’ CNH 3,000 29,902 011 Ltd. A CNH 11,400 29,793 0.11
Universal Scientific Industrial Shanghai Zhejiang Supor Co. Ltd. ‘A’ CNH 5,600 38,428 0.14
Co. Ltd. ‘A CNH 200 440 0.00  Zhejiang Weiming Environment Protection
Wanda Film Holding Co. Ltd. ‘A’ CNH 28,300 46,864 0.17  Co.Ltd."A’ CNH 8,300 23,396 0.08
Wanhua Chemical Group Co. Ltd. ‘A’ CNH 20,700 229,261 0.81  Zhejiang Weixing New Building Materials
Warom Technology, Inc. Co. ‘A’ CNH 8,800 26,650 0.09 Co.ltd"A" CNH 29,200 61,673 0.22
Weichai Power Co. Ltd. ‘A’ CNH 57,800 128,570 0.46 Zheshang Securities Co. Ltd. ‘A’ CNH 21,800 32,009 0.11
Wens Foodstuffs Group Co. Ltd. ‘A’ CNH 7,000 19,003 0.07  Zhongji Innolight Co. Ltd. ‘A’ CNH 9,380 177,146 0.63
Western Mining Co. Ltd. ‘A’ CNH 24,100 59,253 0.21  Zhongjin Gold Corp. Ltd. ‘A’ CNH 39,200 79,465 0.28
will Semiconductor Co. Ltd. Shanghai ‘A’ CNH 6,335 86,224 0.31  Zhongtai Securities Co. Ltd. ‘A’ CNH 16,100 12,504 0.04
Wingtech Technology Co. Ltd. ‘A’ CNH 12,300 47,594 0.17 Zhuzhou CRRC Times Electric Co. Ltd. ‘A’ CNH 16,664 112,709 0.40
Wuliangye Yibin Co. Ltd. ‘A’ CNH 24,300 426,166 151 Zijin M‘ining Group Co. Ltd. ‘/'l' CNH 140,300 337,642 1.20
WUS Printed Circuit Kunshan Co. Ltd. ‘A’ CNH 4,700 23,497 0.08  Zoomlion Heavy Industry Science &
WuXi AppTec Co. Ltd. A’ CNH 16,000 85,886 031 Technology Co. Ltd. “A CNH 54,600 57,435 0.20
XCMG Construction Machinery Co. Ltd. ‘A’ CNH 49,400 48,379 017 ZTECorp."A CNH 23,100 88,497 0.31
Xiamen C & D, Inc. ‘A’ CNH 35,200 43,055 0.15 .
Xiamen Faratronic Co. Ltd. ‘A’ CNH 5,000 52,172 019 Chinatotal 27,631,706 98.15
Co. Ltd. ‘A’ CNH 11,100 59,142 0.21
Yantai Jereh Oilfield Services Group Co.
Ltd. ‘A CNH 4,200 20,181 0.07
Yealink Network Technology Corp. Ltd. ‘A’ CNH 5,800 29,211 0.10
Yifeng Pharmacy Chain Co. Ltd. ‘A’ CNH 21,024 70,696 0.25
Yintai Gold Co. Ltd. ‘A’ CNH 37,000 82,556 0.29
YongXing Special Materials Technology
Co. Ltd. ‘A CNH 2,690 13,183 0.05
Yonyou Network Technology Co. Ltd. ‘A’ CNH 8,900 12,190 0.04
YTO Express Group Co. Ltd. ‘A’ CNH 36,000 77,169 0.27
Yunda Holding Co. Ltd. ‘A’ CNH 46,600 49,403 0.18
Yunnan Aluminium Co. Ltd. ‘A’ CNH 44,500 82,346 0.29
Yunnan Baiyao Group Co. Ltd. ‘A’ CNH 9,940 69,640 0.25
Yunnan Botanee Bio-Technology Group
Co. Ltd. ‘A CNH 2,400 15,884 0.06
Yunnan Energy New Material Co. Ltd. ‘A’ CNH 8,300 35,981 0.13
Yunnan Tin Co. Ltd. ‘A’ CNH 24,500 51,981 0.18
Yunnan Yuntianhua Co. Ltd. ‘A’ CNH 11,500 30,590 0.11
Yutong Bus Co. Ltd. ‘A CNH 12,700 44,880 0.16
Fair % of
Value Net
usop Assets
Total financial assets at fair value through profit or loss 27,631,706 98.15
Cash 1,079,922 3.84
Other assets and liabilities (560,336) (1.99)
Net asset value attributable to holders of redeemable participating shares 28,151,292 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 93.67
Other assets 6.33
Total Assets 100.00
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Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usp Assets  Investments Currency Value usp Assets
Equities (31 December 2023: 98.35%) Sweden (31 December 2023: 2.69%)
Australia (31 December 2023: 0.00%) CtollaszCAog(‘:gyAB A géi ZSI% 1’2(%’%2 ?g
Brambles Ltd. AUD 65,563 636,214 1.46 ’ ! i
Australia total 636,214 1.46 Sweden fofal 1,858,550 4.28
Austria (31 December 2023: 0.00%) Switzerland (31 December 2023: 8.21%)
ANDRITZ AG EUR 3,595 222,893 o5 ABBLd. CHF 15,808 878,183 2.02
! i DSM-Firmenich AG EUR 1,404 158,900 0.37
Austria total SIG Group AG CHF 9,677 177,150 0.41
222,893 051 Sika AG CHF 704 201,501 0.46
Canada (31 December 2023: 1.57%) )
West Fraser Timber Co. Ltd. CAD 7,270 558,234 1.28  Switzerland total 1,415,734 3.26
Canada total 558,234 1.28 Taiwan (31 December 2023: 0.00%)
! i Taiwan Semiconductor Manufacturing Co.
China (31 December 2023: 0.73%) Ltd. ADR usop 3,041 528,556 1.22
Contemporary Amperex Technology Co. )
Ltd. ‘A CNH 16,800 414,268 0.95  Taiwan total 528,556 1.22
NARI Technology Co. Ltd. ‘A’ 433,843 1.00 R .
&Y CNH 126,900 United Kingdom (31 December 2023: 5.76%)
China total CNH Industrial NV uso 42,205 427,537 0.98
848,111 195 SSE plc GBP 55,904 1,264,608 2.91
Denmark (31 December 2023: 1.02%) o
Cadeler A/S NOK 38,110 241,241 0.56  United Kingdom total 1,692,145 3.89
NKT A/S 217,585 0.50 .
Orsted/A/S BEE ;igj 292 615 0.67 United States (31 December 2023: 37.06%)
’ ! ) AGCO Corp. usb 3,554 347,865 0.80
Denmark total Autodesk, Inc. usb 2,216 548,349 1.26
751,441 173 Carrier Global Corp. usop 13,437 847,606 1.95
Finland (31 December 2023: 1.02%) Cognex Corp. usb 5,065 236,839 0.55
UPM-Kymmene QY] EUR 10,749 375,790 0.86  Deere & Co. usb 2,139 799,195 1.84
i EnerSys usb 2,072 214,493 0.49
Finland total 375,790 0.86  Enphase Energy, Inc. usb 1,284 128,028 0.29
France (31 December 2023: 9.32%) E' rEtbSﬁlalr, m%’, usD 1799 29157'2?5 ?2;
Dassault Systemes SE EUR 35547 1,344,842 3.09  Hubbell, Inc. usb 2,320 , :
Neoen SA EUR 3058 123,427 0.28 NextEra Energy, Inc. usb 19,800 1,402,038 3.23
Nexans SA EUR 6Y638 732.059 1.69 NVIDIA _Corp. usb 4,898 605,099 1.39
Schneider Electric SE EUR 7,140 1,716,410 3.95 gs‘v;fsmc'g?r':i‘:]‘é“or corp. Hgg gvigg igg'ggg 8-‘9‘2
SPIE SA 1,172,819 2.70 X ’ ¢ .
EUR 32,395 Quanta Services, Inc. usb 6,134 1,558,588 3.59
France total 0.557 171 Ravonier, Inc, REIT usp 15,643 455,055 1.05
5,089,55 Steel Dynamics, Inc. usb 1,811 234,524 0.54
Germany (31 December 2023: 5.50%) TE Connectivity Ltd. usb 2,851 428,876 0.99
Infineon Technologies AG EUR 4,929 181,222 0.42  Tetra Tech, Inc. usp 6,398 1,308,263 3.01
Mercedes-Benz Group AG EUR 5,623 389,128 0.89  Trex Co., Inc. usb 6,025 446,573 1.03
Nvemetschek SE EUR 2,205 217,061 0.50  veralto Corp. usb 9,646 920,904 2.12
Siemens AG EUR 5,957 1,109,100 2.55  Watts Water Technologies, Inc. ‘A’ usbp 1,173 215,093 0.49
Weyerhaeuser Co., REIT usb 35,271 1,001,344 2.30
Germany total 1,896,511 436 xylem, Inc. usb 10,682 1,448,800 333
Ireland (31 December 2023: 7.14%) ;
Kingspan Group plc EUR 15,012 1,279,084 2.94 United States total 15,040,146 34.60
Trane Technologies plc usp 5,662 1,862,402 429 Total investments in Equities 42,062,498 96.76
Ireland total 3,141,486 7.23
Italy (31 December 2023: 3.59%)
Prysmian SpA EUR 31,320 1,940,856 4.46
Italy total 1,940,856 4.46
Japan (31 December 2023: 6.43%)
Hitachi Ltd. JPY 89,500 2,003,540 4.61
Keyence Corp. JPY 3,200 1,403,457 3.23
Kurita Water Industries Ltd. JPY 7,600 322,171 0.74
Japan total 3,729,168 8.58
Netherlands (31 December 2023: 2.16%)
Arcadis NV EUR 13,573 860,447 1.98
ASML Holding NV EUR 207 213,910 0.49
Netherlands total 1,074,357 2.47
Norway (31 December 2023: 0.10%)
Scatec ASA NOK 32,323 263,046 0.61
Norway total 263,046 0.61
South Korea (31 December 2023: 0.61%)
Samsung SDI Co. Ltd. KRW 628 161,505 0.37
South Korea total 161,505 0.37
Spain (31 December 2023: 5.37%)
Iberdrola SA EUR 64,555 838,198 1.93
Spain total 838,198 1.93
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Fair % of
Value Net
usbp Assets
Total financial assets at fair value through profit or loss 42,062,498 96.76
Cash 699,313 1.61
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 1.24%)
JPMorgan Liquidity Funds - USD Liquidity LVNAV Fund - Class X (dist.) (1) usb 2,707,121 2,707,121 6.23
Total Cash equivalents 2,707,121 6.23
Other assets and liabilities (1,999,030) (4.60)
Net asset value attributable to holders of redeemable participating shares 43,469,902 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 92.44
Collective investment schemes 5.95
Other assets 1.61
Total Assets 100.00

(1) A related party to the Fund.
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Schedule of Investments
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Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency value EUR Assets  Investments Currency Value EUR Assets
Bonds Orange SA 0.00% 29/06/2026 EUR 900,000 840,207 0.55
. Orange SA 0.00% 04/09/2026 EUR 100,000 92,822 0.06
. 0, ’
Corporéte Debt Securities (31 December 2023: 98.86%) Orange SA 1.25% 07/07/2027 EUR 100,000 94.028 0.06
g\ugtra//aA_(Bl DtecFe_'mber ZCC)BF:’tLZZ? Societe Generale SA 0.88% 01/07/2026 EUR 400,000 376,665 0.25
ydney Alrport Finance Co. Pty. Ltd. Societe Generale SA, FRN 0.13%
1.75% 26/04/2028 EUR 300,000 279,877 0.18 17/11/2026 ° EUR 700,000 665,776 0.44
Toyota Finance Australia Ltd. 2.28% L1304 L5 Soclete Generale SA 0.75% 25/01/2027 EUR 900,000 832,050 0.54
To/y O stralia Lid. 0.44% EUR  1182,000 /139,430 075 societe Generale SA 0.13% 18/02/2028 EUR 200,000 175,983 0.1
<UL 0 1 0y
13/01/2028 . EUR 101,000 91,151 0.06 gg%)e@t?z%%%erale o FRNO.88% EUR 200,000 181,379 0.12
Woolworths Group Ltd. 0.38% 15/11/2028 EUR 500,000 431,948 0.28  cqciete Generale SA, FRN 4.75%

. 28/09/2029 EUR 800,000 820,898 0.54
Australia total 1,942,406 127 sodexo SA 1.00% 27/04/2029 ELR 707,000 636,575 0.42
Belgium (31 December 2023: 1.80%) TotalEnergies SE, FRN 1.63% 31/12/2049 EUR 1,407,000 1,275,236 0.83
KBC Group NV, FRN 0.13% 10/09/2026 EUR 1,200,000 1,148,426 0.75 TotalEnergies SE, FRN 2.00% 31/12/2049 EUR 817,000 763,104 0.50
KBC Group NV, FRN 0.25% 01/03/2027 EUR 200,000 188,768 0.13 TotalEnergies SE, FRN 3.37% 31/12/2049 EUR 200,000 195,376 0.13
KBC Group NV, FRN 4.25% 28/11/2029 EUR 200,000 203,548 0.13 r total
KBC Group NV, FRN 4.38% 19/04/2030 EUR 400,000 409,940 027 ‘francetota 21,460,524 14.06
Belgium total Germany (31 December 2023: 5.02%)

g 1,950,682 128  Allianz SE, FRN 4.60% 07/09/2038 EUR 200,000 202,387 0.13
Canada (31 December 2023: 0.62% Bertelsmann SE & Co. KGaA 1.13%
Banl of Nova Seots (e 0.25% 27/04/2026 EUR 100,000 95682 0.06
01/11/2028 EUR 600,000 520,142 0.34  Bertelsmann SE & Co. KGaA 2.00%
Bank of Nova Scotia (The) 3.50% 01/04/2028 EUR 600,000 570,747 0.37
17/04/2029 EUR 200,000 198,511 0.3 Bertelsmann SE & Co. KGaA 3.50%
Toronto-Dominion Bank (The) 0.509% 29/05/2029 EUR 400,000 398,177 026
18/01/2027 EUR 1,267,000 1,171,751 0.77 Deutsche Bank AG 1.63% 20/01/2027 EUR 800,000 756,878 0.50
Deutsche Bank AG, FRN 3.75%
Canada total 1,890,404 1.24 15/01/2030 EUR 300,000 299,676 0.20
SAP SE 0.38% 18/05/2029 EUR 400,000 350,383 0.23
Denmark (31 December 2023: 0.83%) Vier Gas Transport GmbH 4.00%
Danske Bank A/S, FRN 4.00% 12/01/2027 EUR 400,000 401,669 0.26  26/09/2027 EUR 1,400,000 1,411,742 0.92
Danske Bank A/S, FRN 4.50% 09/11/2028 EUR 500,000 510,279 0.33  Volkswagen Bank GmbH 4.25%
Danske Bank A/S, FRN 0.75% 07/01/2026 EUR 300,000 301,760 0.20
09/06/2029 EUR 700,000 622,631 0.41  Volkswagen Financial Services AG 0.13%
Danske Bank A/S, FRN 1.50% 12/02/2027 EUR 238,000 217,675 0.14
02/09/2030 EUR 112,000 108,359 0.07  Volkswagen Financial Services AG 0.88%
Danske Bank A/S, FRN 4.63% 31/01/2028 EUR 1,360,000 1,236,841 0.81
14/05/2034 EUR 400,000 404,218 0.27  Volkswagen Leasing GmbH 1.50%
Nykredit Realkredit A/S 4.63% 19/06/2026 EUR 200,000 191,836 0.13
19/01/2029 EUR 400,000 413,147 0.27  Volkswagen Leasing GmbH 0.50%
12/01/2029 EUR 500,000 432,931 0.28
Denmark total 2,460,303 1.61  Vonovia SE 0.00% 01/12/2025 EUR 300,000 283,559 0.19
. Vonovia SE 1.50% 14/01/2028 EUR 100,000 92,380 0.06
Finland (31 December 2023: 0.25%) i 9 '
Nordea Bank Abp 0.50% 02/11/2028 EUR 500,000 440,014 0.29 zgﬁgz:z EE észiof; fﬁfgggggg EHE X 888‘888 ?3352@2[31 g'gg
Nordea Bank Abp 2.50% 23/05/2029 EUR 400,000 381,358 0.25 : e ! )
Finland total g1372  osa Cormanytotal 8,536,691 559
' Ireland (31 December 2023: 4.39%)
Zﬁtnofn‘i (53/§ 3955075‘;?559555;375%’ R 300,000 260361 o1s AIBGrOUD pIc, FRN 2.25% 04/04/2028 EUR 771000 739,083 0.48
APRR SA O O'O% 19/06/2028 EUR 700'000 6117927 0 '40 AIB Group plc, FRN 5.75% 16/02/2029 EUR 610,000 648,877 0.42
A s , o 0y
APRR SA 0.13% 18/01/2029 EIR 600,000 518,161 034 Tapol retand Group plc, FRN 0.38% EUR 1120000  LOS34L7 0.6
AXA SA, FRN 3.38% 06/07/2047 EUR 600,000 588,383 038 Bank of Ireland Group plc, FRN 4.88% e
AXA SA, FRN 3.88% 31/12/2049 EUR 450,000 442,407 0.29  16/07/2028 EUR 375,000 387,034 0.25
Banque Federative du Credit Mutuel SA Bank of Ireland Group plc, FRN 4.63%
0.01% 11/05/2026 . EUR 600,000 561,554 037 13/11/2029 EUR 300,000 309,551 0.20
g%nglo/ueog%g/az%vzi du Credit Mutuel SA R 600000 568,103 037 CRH SMW Finance DAC 1.25% 05/11/2026 EUR 100,000 94,933 0.06
/270 ) g : CRH SMW Finance DAC 4.00%
Banque Federative du Credit Mutuel SA 11/07/2027 ’ EUR 1,305,000 1,321,100 0.87
0.10% 08/10/2027 EUR 200,000 178,847 012" Glencore Capital Finance DAC 1.13%
Banque Federative du Credit Mutuel SA 10/03/2028 EUR 680,000 619,149 0.41
3.88% 26/01/2028 EUR 200,000 200,673 013 glencore Capital Finance DAC 0.75%
Banque Federative du Credit Mutuel SA 01/03/2029 EUR 350,000 304,826 0.20
0.25% 29/06/2028 _ EUR 500,000 438,574 0.29 Ryanair DAC 2.88% 15/09/2025 EUR 440,000 435,326 0.29
ESR‘Q;% g&dfg}gg%%%gremt Mutuel SA, BR 800000 188883 05,  RYanair DAC 0.88% 25/05/2026 EIR 540,000 512,191 034
BNP Paribas SA, FRN 0.25% 13/04/2027 EUR 600,000 563,342 037 jreland total 6.425.487 a1
BNP Paribas SA, FRN 0.50% 19/02/2028 EUR 1,400,000 1,283,753 0.84 T )
BNP Paribas SA, FRN 3.88% 23/02/2029 EUR 300,000 301,886 0.20  Italy (31 December 2023: 6.58%)
BNP Paribas SA, FRN 1.13% 17/04/2029 EUR 400,000 361,642 0.24  Autostrade per I'ltalia SpA 4.38%
BNP Paribas SA, FRN 0.50% 19/01/2030 EUR 600,000 514,550 034 16/09/2025 EUR 100,000 100,554 0.07
BPCE SA, FRN 0.50% 15/09/2027 EUR 400,000 371,269 0.24  Autostrade per I'ltalia SpA 1.63%
BPCE SA 3.50% 25/01/2028 EUR 1,100,000 1,095,255 072 25/01/2028 o . EUR 1,137,000 1,047,321 0.69
BPCE SA, FRN 1.63% 02/03/2029 EUR 300,000 276,533 013 pulostrede per litalia 5pA 2.00% 460,119 0.30
BPCE SA, FRN 5.75% 01/06/2033 EUR 500,000 524,057 0.34 . EUR 500,000 , .
BPCE SA, FRN 1.75% 02/02/2034 EUR 700.000 624761 04] BancoBPMSpA0.88% 15/07/2026 EUR 580,000 548,907 0.36
Credit Agricole SA, FRN 4.00% ' ' Enel SpA 5.63% 21/06/2027 EUR 200,000 212,915 0.14
27102026 ’ EUR 200000 200,321 013 Enel SpA, FRN 2.25% 31/12/2049 EUR 300,000 282,405 0.18
Credit Agricole SA 0.13% 09/12/2027 EUR 200,000 177,265 01> EnelSpA, FRN 4.750 31/12/2049 EUR 280,000 277,994 0.18
Credit Agricole SA, FRN 0.63% Enel SpA, FRN 6.38% 31/12/2049 EUR 400,000 420,815 0.27
12/01/2028 EUR 500,000 461,750 030 Enel SpA, FRN 1.38% 08/09/2172 EUR 362,000 325,131 0.21
Credit Agricole SA 0.38% 20/04/2028 EUR 600,000 530,552 0.35 ENISPA 3.63% 19/05/2027 EUR 300,000 301,323 0.20
Credit Agricole SA 1.13% 24/02/2029 EUR 200,000 179,633 0.12  ENISpA, FRN 2.00% 31/12/2049 EUR 313,000 289,694 0.19
Credit Agricole SA 2.00% 25/03/2029 EUR 200,000 183,617 0.12  ENI'SPA, FRN 2.63% 31/12/2049 EUR 493,000 478,893 0.31
Credit Agricole SA, FRN 5.50% Intesa Sanpaolo SpA 4.00% 19/05/2026 EUR 1,061,000 1,066,704 0.70
28/08/2033 EUR 1,000,000 1,041,475 0.68 Intesa Sanpaolo SpA 1.00% 19/11/2026 EUR 860,000 807,769 0.53
Danone SA, FRN 1.00% 31/12/2049 EUR 300,000 277,757 0.18 Intesa Sanpaolo SpA 4.38% 29/08/2027 EUR 822,000 837,655 0.55
Engie SA 0.00% 04/03/2027 EUR 300,000 273,639 0.18 Intesa Sanpaolo SpA, FRN 5.00%
Engie SA 3.75% 06/09/2027 EUR 100,000 100,495 0.06 08/03/2028 EUR 350,000 360,084 0.24
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As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency value EUR Assets  Investments Currency Value EUR Assets
Intesa Sanpaolo SpA 0.75% 16/03/2028 EUR 100,000 89,940 0.06  Enel Finance International NV 0.63%
Italgas SpA 0.00% 16/02/2028 EUR 200,000 176,957 0.12  28/05/2029 EUR 400,000 347,384 0.23
Snam SpA 0.00% 07/12/2028 EUR 600,000 512,772 0.34  Haleon Netherlands Capital BV 1.25%
UniCredit SpA 0.33% 19/01/2026 EUR 844,000 801,545 0.52 29/03/2026 ) EUR 1,645,000 1,577,294 1.03
unicredit SpA, FRN 5.85% 15/11/2027 EUR 300,000 313,109 0.20  Iberdrola International BV, FRN 1.87%
UniCredit SpA, FRN 0.93% 18/01/2028 EUR 893,000 832,362 054 31/12/2049 EUR 300,000 287,474 0.19
UniCredit SpA, FRN 4.80% 17/01/2029 EUR 294,000 303,807 0.20 NG Groep NV, FRN 1.25% 16/02/2027 EUR 500,000 480,485 0.31
UniCredit SpA, FRN 0.80% 05/07/2029 EUR 200,000 178,161 0.2 INGGroep NV, FRN 4.88% 14/11/2027 EUR ~ 1700,000 1741440 L1
ING Groep NV, FRN 0.38% 29/09/2028 EUR 100,000 89,946 0.06
jtaly total 11.026.936 727 ING Groep NV, FRN 3.88% 12/08/2029 EUR 100,000 100,555 0.07
T ) ING Groep NV, FRN 0.25% 01/02/2030 EUR 300,000 255,574 0.17
Japan (31 December 2023: 4.34%) ING Groep NV, FRN 1.00% 13/11/2030 EUR 500,000 475,896 0.31
Asahi Group Holdings Ltd. 1.15% ING Groep NV, FRN 4.13% 24/08/2033 EUR 100,000 99,204 0.06
19/09/2025 EUR 175,000 169,616 0.1 RELX Finance BV 0.50% 10/03/2028 EUR 1,303,000 1,174,163 0.77
Asahi Group Holdings Ltd. 0.34% Repsol International Finance BV, FRN
19/04/2027 EUR 778,000 712,300 047 2.50% 31/12/2049 EIR 153,000 145,371 0.10
Asahi Group Holdings Ltd. 0.54% Thermo Fisher Scientific Finance | BV
23/10/2028 EUR 726,000 639,845 0.42 " 0.00% 18/11/2025 EUR 1,288,000 1,225,709 0.80
Asahi Group Holdings Ltd. 3.38% Toyota Motor Finance Netherlands BV
lEé/?jl/ZOZ‘?R Sy Co. 2615 EUR 200,000 198,452 013 0.00% 27/10/2025 EUR 296,000 282,448 0.18
ast Japan kallway (0. 2.61% Viterra Finance BV 0.38% 24/09/2025 EUR 302,000 288,950 0.19
08/09/2025 EUR 748,000 739134 048 yiterra Finance BV 1.00% 24/09/2028 EUR 354,000 313214 020
NTT Finance Corp. 0.08% 13/12/2025 EUR 1,406,000 1,337,580 0.88 Volkswagen International Finance NV
NTT Finance Corp. 0.40% 13/12/2028 EUR 300,000 263,540 017 4250 15/02/2028 EUR 400,000 407,077 0.27
Takeda Pharmaceutical Co. Ltd. 0.75% Volkswagen International Finance NV
09/07/2027 EUR 500,000 461,447 030 0.88% 22/09/2028 EUR 100,000 88,906 0.06
Volkswagen International Finance NV
Japan total 4,521,914 2.96  4.25% 29/03/2029 EUR 200,000 204,129 0.13
. . 9 Volkswagen International Finance NV,
Jcﬁfnecgrgelgnegﬁgb?ufgsg 'thfl3{o7)5% FR:“k3-75% 31/12/2049 . EUR 300,000 285,350 0.19
Volkswagen International Finance NV,
8|1e/ r?c40/ rzeoiﬂ ance Europe Ltd, L50% EUR 100,000 100,016 0-07" ERN 7.50% 31/12/2049 EUR 800,000 864,465 0.57
15/10/2026 EIR 679,000 646,174 0.42  Wolters Kluwer NV 3.00% 23/09/2026 EUR 1,384,000 1,374,072 0.90
Heathrow Funding Ltd. 1.50% 12/10/2025  EUR 1,404,000  1364,743 0.9  Wolters Kluwer NV1.50% 22/03/2027 EUR 666,000 633,862 0.42
Wolters Kluwer NV 0.25% 30/03/2028 EUR 300,000 267,656 0.18
Jersey total 2,110,933 138 WpC Eurobond BV 2.25% 09/04/2026 EUR 300,000 291,516 0.19
WPC Eurobond BV 1.35% 15/04/2028 EUR 934,000 846,608 0.55
Luxembourg (31 December 2023: 4.84%)
CK Hutchison Group Telecom Finance SA Netherlands total 20,562,835 13.47
0.75% 17/04/2026 EUR 346,000 327,805 0.22
DH Europe Finance Il Sarl 0.45% New Zealand (31 December 2023: 0.19%)
18/03/2028 EUR 357,000 321,053 0.21  ANZ New Zealand Int’l Ltd. 0.20%
Heidelberg Materials Finance 23/09/2027 EUR 105,000 94,526 0.06
Luxembourg SA 1.63% 07/04/2026 EUR 400,000 387,340 0.25
Heidelberg Materials Finance New Zealand total 94,526 0.06
Luxembourg SA 1?50%'14/06/2027 EUR 100,000 95,137 0.06 Norway (31 December 2023: 0.99%)
o o o207 FR L0000 1020761 07 DNBBank ASAFRN 363% 16/02/2027 EUR 1700000 1696917 111
Heidelberg Materials Finance DNB Bank ASA, FRN 4.63% 01/11/2029 EUR 100,000 103,640 0.07
Luxembourg SA 1.75% 24/04/2028 EUR 850,000 797,794 0.52
Ho}cir}w Finance Luxembourg SA 0.50% Norway total 1,800,557 118
29/11/2026 EUR 895,000 832,966 0.55 . 0
Medtronic Global Holdings SCA 0.00% gggggégﬁé?g;‘fgﬁﬁﬁéﬁig'&?ggﬁ
15/10/2025 ' EUR 200,000 191,044 013 5639 02/10/2026 EIR 700,000 712,980 0.46
%e/(ljér/c)zrggSGloba\ Holdings SCA 2.63% BUR 300,000 505 57 010 EDP- Energias de Portugal SA 1.63%
Medtronic Global Holdings SCA 0.38% 15/04/2027 EUR 1,200,000 142,272 075
15/10/2028 EUR 1,750,000 1,542,341 LOL portygal total 1,855,252 1.21
Segro Capital Sarl 1.25% 23/03/2026 EUR 1,350,000 1,295,497 0.85 T .
SELP Finance Sarl 1.50% 20/11/2025 EUR 500,000 483,389 0.32  Spain (31 December 2023: 3.39%)
SELP Finance Sarl 1.50% 20/12/2026 EUR 928,000 873,715 0.57  Banco Bilbao Vizcaya Argentaria SA, FRN
SELP Finance Sarl 3.75% 10/08/2027 EUR 690,000 685,716 0.45  5.75% 15/09/2033 EUR 200,000 208,638 0.14
SELP Finance Sarl 0.88% 27/05/2029 EUR 400,000 343,217 0.23  Banco Santander SA, FRN 0.50%
Traton Finance Luxembourg SA 4.50% 24/03/2027 EUR 300,000 283,788 0.19
23/11/2026 EUR 500,000 506,613 0.33  Bankinter SA 0.88% 08/07/2026 EUR 1,000,000 945,936 0.62
Traton Finance Luxembourg SA 4.25% Bankinter SA 0.63% 06/10/2027 EUR 300,000 272,278 0.18
16/05/2028 EUR 500,000 506,776 0.33  Bankinter SA, FRN 1.25% 23/12/2032 EUR 100,000 90,686 0.06
Tyco Electronics Group SA 0.00% CaixaBank SA, FRN 0.38% 18/11/2026 EUR 400,000 381,421 0.25
16/02/2029 EUR 750,000 646,950 0.42  CaixaBank SA, FRN 4.63% 16/05/2027 EUR 500,000 507,506 0.33
CaixaBank SA, FRN 5.00% 19/07/2029 EUR 1,000,000 1,040,916 0.68
Luxembourg total 11,153,686 731 CaixaBank SA, FRN 1.25% 18/06/2031 EUR 200,000 188,612 0.12
Netherlands (31 December 2023: 14.48%) CaixaBank SA,.FRN 6.25% 23/02/2033 EUR 1,200,000 1,262,979 0.83
ABB Finance BV 3.25% 16/01/2027 EUR 735,000 736,405 0.48 IFE%%V/';')ZEQ'S'O”ES SA1.38% SR 100000 96.090 0.06
ZAZB/%Q"QS%Bank NV, FRN 5.13% ER 600,000 612,001 0.40  Ferrovial Emisiones SA 0.54% 12/11/2028 EUR 300,000 264,627 0.17
ABN AMRO Bank NV, FRN 5.50% Iberdrola Finanzas SA, FRN 4.88%
21/09/2033 EUR 500,000 518,978 034 31/12/2049 EUR 200,000 202,645 0.13
American Medical Systems Europe BV :
1.38% 08/03/2028 " " EUR 950,000 881,204 0.5g Spaintotal 5,746,122 3.76
American Medical Systems Europe BV . 0
3.38% 08/03/2029 EIR  1550,000 1536219 101 gpeden 81 December 203:208%) e
ASML Holding NV 3.50% 06/12/2025 EUR 200,000 199,950 0.13 24/11/2025 EUR 500,000 497,564 0.33
Cooperatieve Rabobank UA, FRN 4.23% Skandinaviska Enskilda Banken AB 4.13%
25/04/2029 EUR 400,000 408,335 027 29/06/2027 EUR 300,000 306,306 0.20
Enel Finance International NV 0.25% Skandinaviska Enskilda Banken AB 3.75%
17/11/2025 EUR 369,000 353,075 0.23 07/02/2028 EUR 565,000 567,694 0.37
Enel Finance International NV 0.25% Skandinaviska Enskilda Banken AB 4.38%
28/05/2026 EUR 800,000 751,896 0.49  06/11/2028 EUR 200,000 205,569 0.13
Enel Finance International NV, STEP Svenska Handelsbanken AB 3.75%
0.25% 17/06/2027 EUR 458,000 415,934 0.27" 05/05/2026 EUR 1,500,000 1,506,641 0.99
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Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Svenska Handelsbanken AB 0.01% Celanese US Holdings LLC 2.13%
02/12/2027 EUR 200,000 178,319 0.12  01/03/2027 EUR 315,000 300,003 0.20
Svenska Handelsbanken AB 1.38% Celanese US Holdings LLC 0.63%
23/02/2029 EUR 200,000 182,487 0.2 10/09/2028 EUR 900,000 778,986 0.51
Swedbank AB, FRN 0.30% 20/05/2027 EUR 571,000 537,060 0.35  Celanese US Holdings LLC 5.34%
19/01/2029 EUR 200,000 209,669 0.14
Sweden total 3,981,640 2.61 Citigroup, Inc., FRN 0.50% 08/10/2027 EUR 834,000 777,564 0.51
Switzerland (31 December 2023: 1.90%) Corping, Inc. 3.880% 15/05/2026 EUR 1,127,000 1,127,147 0.74
UBS Group AG, FRN 2.13% 13/10/2026 EUR 692,000 675,907 0.44 Eﬂféﬁ'iﬂé”bﬁl 26‘2%@012233/2%%76 12028 EHE . ggg'ggg 5;2'322 8 éﬁ
UBS Group AG, FRN 0.25% 03/11/2026 EUR 300,000 285,400 0.18 Fidelity National Information Services,
UBS Group AG, FRN 2.75% 15/06/2027 EUR 700,000 685,254 045 |nc. 1.50% 21/05/2027 EUR 350,000 330,184 0.22
UBS Group AG, FRN 1.00% 24/06/2027 EUR 579,000 547,643 036 General Electric Co. 1.88% 28/05/2027 ELR 100,000 94,929 0.06
UBS Group AG, FRN 0.25% 05/11/2028 EUR 528,000 471,141 031 Goldman Sachs Group, Inc. (The) 1.63%
UBS Group AG, FRN 7.75% 01/03/2029 EUR 148,000 167,160 0.11  27/07/2026 EUR 190,000 182,785 0.12
R Goldman Sachs Group, Inc. (The) 0.25%
Switzerland total 2,832,505 1.85  26/01/2028 EUR 606,000 542,116 0.35
(o)
gggﬁ)d fn’?egrd.fa”% (Cai ;ﬁfgﬁegff% 23%;/23; 10.45%) ggl/%n;?znoggChs Grovp. nc.(The)1.25% EUR 600,000 539,933 035
.63% 0
11/03/2026 EUR 174000 168,379 o1 Soiman Sachs Group. Inc. (The) 0.88% R 400,000 251505 03
AstraZeneca plc 3.63% 03/03/2027 EUR 300,000 302,427 0.20 McDonald’s Corp. 0.25% 04/10/2028 EUR 600’000 5261237 0'34
Aviva plc, FRN 3.38% 04/12/2045 EUR 100,000 98,580 0.07 \icponald's Corp. 2.38% 31/05/2029 EUR 400,000 380,471 025
Barclays plc, FRN 2.89% 31/01/2027 EUR 1,411,000 1,391,975 091 Morgan Stanley, FRN 0.41% 29/10/2027 EUR 1,073,000 996,245 0.65
s .88% 28/01/2028 EUR 461,000 428,448 0.28 ’ . U735, ) .
Barclays plc, FRN 0.88% D , Morgan Stanley, FRN 4.81% 25/10/2028 EUR 477,000 494,062 0.32
g;/%allﬁyz%lzf\é'afkets plc2.52% BR 749000 754008 0.47 Morgan Stanley, FRN 4.66% 02/03/2029 EUR 500,000 515,499 0.34
BP Capital Markets plc, FRN 3.25% ’ Morgan Stanley, FRN 0.50% 26/10/2029 EUR 200,000 174,676 0.11
31/12/2049 ’ EIR 931,000 909,727 0.60  Morgan Stanley, FRN 3.79% 21/03/2030 EUR 200,000 200,112 0.13
HSBC Holdings plc, FRN 3.02% Netflix, Inc. 3.63% 15/05/2027 EUR 580,000 582,444 0.38
15/06/2027 EUR 487,000 479,696 0.31  Prologis Euro Finance LLC 0.38%
HSBC Holdings plc, FRN 6.36% 06/02(2028 ) EUR 175,000 155,738 0.10
16/11/2032 EUR 935,000 991,251 0.65 Prologis Euro Finance LLC 1.00%
Lloyds Bank Corporate Markets plc 2.38% 08/02/2029 EUR 700,000 618,608 0.41
09/04/2026 EUR 1,127,000 1,103,932 0.72  Thermo Fisher Scientific, Inc. 3.20%
Lloyds Banking Group plc, FRN 4.38% 21/01/2026 o EUR 100,000 99,361 0.06
05/04/2034 EUR 262,000 259,920 0.17  Thermo Fisher Scientific, Inc. 1.40%
Motability Operations Group plc 0.38% 23/01/2026 o EUR 200,000 193,284 0.13
03/01/2026 EUR 2,141,000 2,044,902 1.34  Thermo Fisher Scientific, Inc. 0.50%
Motability Operations Group plc 0.13% 01/03/2028 EUR 248,000 223,941 0.15
20/07/2028 EUR 300,000 261,464 0.17  T-Mobile USA, Inc. 3.55% 08/05/2029 EUR 100,000 100,207 0.07
National Grid plc 2.18% 30/06/2026 EUR 1,095,000 1,064,337 0.70  Toyota Motor Credit Corp. 0.25%
National Grid plc 0.16% 20/01/2028 EUR 974,000 860,828 056 #2{/2@2“%% Credit Corp. 0.3 EUR 453,000 425199 028
National Grid plc 0.25% 01/09/2028 EUR 700,000 609,446 0.40 - V370
Na}fon)/vide Building Society 2.00% 05/11/2027 EUR 300,000 269,527 0.18
28/04/2027 EUR 1,274,000 1,221,809 0.80 .
Nationwide Building Society 0.25% United States total 23,246,324 15.23
14/09/2028 EUR 200,000 174,615 0.11 . . .
NatWest Group plc, FRN 4.77% Total investments in Corporate Debt Securities 150,903,643 98.84
16/02/2029 EUR 496,000 510,802 0.34
NatWest Group plc, FRN 0.67%
14/09/2026 " EUR 381,000 334,553 0.2 Total Bonds 150,903,643 98.84
NatWest Group plc, FRN 0.78%
26/02/2030 EUR 530,000 460,356 0.30
NatWest Markets plc 0.13% 12/11/2025 EUR 200,000 190,615 0.13
Santander UK Group Holdings plc, FRN
3.53% 25/08/2028 EUR 100,000 98,849 0.07
Standard Chartered plc, FRN 0.80%
17/11/2029 EUR 100,000 87,656 0.06
Standard Chartered plc, FRN 2.50%
09/09/2030 EUR 173,000 169,597 0.11
Tesco Corporate Treasury Services plc
0.88% 29/05/2026 EUR 775,000 736,513 0.48
Thames Water Utilities Finance plc 0.88%
31/01/2028 EUR 838,000 672,406 0.44
Vodafone Group plc 0.90% 24/11/2026 EUR 133,000 125,453 0.08
United Kingdom total 16,482,544 10.80
United States (31 December 2023: 17.71%)
AbbVie, Inc. 0.75% 18/11/2027 EUR 2,156,000 1,983,070 1.30
AbbVie, Inc. 2.63% 15/11/2028 EUR 400,000 388,675 0.25
American Honda Finance Corp. 3.50%
24/04/2026 EUR 200,000 199,936 0.13
American Honda Finance Corp. 0.30%
07/07/2028 EUR 1,450,000 1,281,767 0.84
American International Group, Inc. 1.88%
21/06/2027 EUR 329,000 312,825 0.20
Apple, Inc. 0.00% 15/11/2025 EUR 800,000 764,310 0.50
AT&T, Inc. 3.55% 18/11/2025 EUR 340,000 339,274 0.22
AT&T, Inc. 1.60% 19/05/2028 EUR 1,300,000 1,211,302 0.79
Bank of America Corp., FRN 1.95%
27/10/2026 EUR 1,433,000 1,398,843 0.92
Bank of America Corp., FRN 1.78%
04/05/2027 EUR 200,000 193,450 0.13
Bank of America Corp., FRN 0.58%
24/08/2028 EUR 300,000 272,655 0.18
Booking Holdings, Inc. 0.50%
08/03/2028 EUR 1,250,000 1,124,555 0.74
Carrier Global Corp. 4.13% 29/05/2028 EUR 1,000,000 1,017,972 0.67
Celanese US Holdings LLC 4.78%
19/07/2026 EUR 300,000 304,017 0.20
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As at 30 June 2024
Fair % of
Value Net
EUR Assets
Total financial assets at fair value through profit or loss 150,903,643 98.84
Cash 323,565 0.21
Other assets and liabilities 1,448,245 0.95
Net asset value attributable to holders of redeemable participating shares 152,675,453 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 96.70
Other assets 3.30
Total Assets 100.00
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Bonds Banque Federative du Credit Mutuel SA
0,
Corporate Debt Securities (31 December 2023: 98.83%) gfﬁaﬁ;i@z&%g du Credit Mutuel SA EUR 200,000 173316 0-05
Australia (31 December 2023: 2.19%) 0.63% 03/11/2028 EUR 200,000 174,612 0.05
APA Infrastructure Ltd. 1.25% Banque Federative du Credit Mutuel SA
15/03/2033 EUR 600,000 476,728 0.14  1.13% 19/11/2031 EUR 700,000 558,679 0.17
Ausgrid Finance Pty. Ltd. 1.25% Banque Federative du Credit Mutuel SA
30/07/2025 EUR 350,000 340,904 0.10  3.75% 01/02/2033 EUR 1,200,000 1,197,563 0.36
Australia Pacific Airports Melbourne Pty. Banque Federative du Credit Mutuel SA
Ltd. 4.38% 24/05/2033 EUR 500,000 516,515 0.5 4.38% 11/01/2034 EUR 1,100,000 1,075,396 0.32
Macquarie Group Ltd. 0.95% 21/05/2031 EUR 100,000 83,725 0.03  BNP Paribas SA 0.13% 04/09/2026 EUR 800,000 743,875 0.22
Scentre Group Trust 1/ Scentre Group BNP Paribas SA, FRN 2.13% 23/01/2027 EUR 1,300,000 1,264,958 0.38
Trust 2 1.45% 28/03/2029 EUR 958,000 865,023 0.26  BNP Paribas SA, FRN 0.38% 14/10/2027 EUR 200,000 184,950 0.05
Sydney Airport Finance Co. Pty. Ltd. BNP Paribas SA, FRN 0.50% 19/02/2028 EUR 600,000 550,180 0.16
1.75% 26/04/2028 EUR 400,000 373,169 O.I1  BNP Paribas SA, FRN 1.13% 17/04/2029 EUR 1,000,000 904,104 0.27
Sydney Airport Finance Co. Pty. Ltd. BNP Paribas SA 4.13% 24/05/2033 EUR 200,000 206,875 0.06
4.38% 03/05/2033 EUR 723,000 747,023 0-22 BpCE SA 0.25% 15/01/2026 EUR 1,900,000 1,801,913 0.54
Transurban Finance Co. Pty. Ltd. 3.97% BPCE SA 1.38% 23/03/2026 EUR 1200000 1152,238 0.34
12/ O|3/ 20?;]6 i 0380 EUR 1,200,000 1,183,205 035 BpCE Sa, FRN 1.63% 02/03/2029 EUR 700,000 645,243 019
Woolworths Group Ltd. 0.38% 15/11/2028  EUR 550,000 475,143 014 BpCE 5A'0.25% 14/01/2031 EUR 500,000 401,666 012
Australia total 5 061.435 Lo  BPCESA0.75% 03/03/2031 EUR 600,000 490,909 0.15
O BPCE SA 1.00% 14/01/2032 EUR 500,000 405,733 0.12
Belgium (31 December 2023: 1.03%) BPCE SA 2.38% 26/04/2032 EUR 700,000 635,289 0.19
Anheuser-Busch InBev SA/NV 1.50% BPCE SA 4.00% 29/11/2032 EUR 300,000 304,539 0.09
18/04/2030 EUR 1,475,000 1,340,049 0.40  BPCE SA 4.50% 13/01/2033 EUR 100,000 103,389 0.03
Anheuser-Busch InBev SA/NV 2.00% Cie de Saint-Gobain SA 2.63%
23/01/2035 EUR 1,500,000 1,296,513 038 10/08/2032 EUR 500,000 462,901 0.14
Anheuser-Busch InBev SA/NV 3.70% Credit Agricole SA 2.00% 25/03/2029 EUR 1,200,000 1,101,700 0.33
02/04/2040 EUR 100,000 97,218 0.03  (Credit Agricole SA, FRN 0.50%
Euroclear Bank SA 3.63% 13/10/2027 EUR 100,000 100,679 0.03  21/09/2029 EUR 900,000 783,085 0.23
KBC Group NV, FRN 0.13% 10/09/2026 EUR 200,000 191,405 0.06  Credit Agricole SA 0.88% 14/01/2032 EUR 500,000 402,800 0.12
KBC Group NV, FRN 4.88% 25/04/2033 EUR 400,000 405,992 0.12  Credit Agricole SA 4.00% 18/01/2033 EUR 500,000 510,813 0.15
. Credit Agricole SA, FRN 5.50%
Belgium total 3,431,856 1.02  28/08/2033 EUR 500,000 520,737 0.15
T 0,
Canada (31 December 2023: 0.86%) e EUR 200,000 187,401 0.06
i Bank (The) 3.63% R 1640000 1632805 0.49 ENEIe SA 0.00% 04/03/2027 EUR 900,000 820,918 0.24
Toronto-Dominion Bank (The) 3.13% Engie SA 1.00% 26/10/2036 EUR 1,700,000 1,215,794 0.36
03/08/2032 EUR 748,000 711,803 021 Engie SA1.25% 24/10/2041 EUR 1,600,000 1,016,158 0.30
L'Oreal SA 3.38% 23/01/2027 EUR 800,000 802,400 0.24
Canada total 2,344,608 0.70 L'Oreal SA3.38% 23/11/2029 EUR 500,000 504,722 0.15
Orange SA 1.00% 12/09/2025 EUR 400,000 387,404 0.12
Cayman Islands (31 December 2023: 0.46%) Orange SA 0.00% 29/06/2026 EUR 700,000 653,495 0.19
CK Hutchison Europe Finance 18 Ltd. Orange SA 2.00% 15/01/2029 EUR 1,100,000 1,037,479 0.31
Efa‘iﬁclsi/s%ﬁ/é??o% it 1 Lig EUR 277,000 250,727 0.08 " orange SA 1.88% 12/09/2030 EUR 700,000 638,446 0.19
: Orange SA 2.38% 18/05/2032 EUR 500,000 461,751 0.14
1.00% 02/11/2033 EUR 400,000 311,138 009 " (range SA 0.63% 16/12/2033 R 100,000 76714 0.02
Cayman Islands total 561865 g7 OrangeSA0.75% 29/06/2034 EUR 800,000 612,190 0.18
g Orange SA 3.88% 11/09/2035 EUR 300,000 306,549 0.09
Denmark (31 December 2023: 0.32%) Orange SA 1.38% 04/09/2049 EUR 100,000 65,624 0.02
Danske Bank A/S, FRN 1.38% 17/02/2027 EUR 800,000 768,538 0.23  Orange SA, FRN 1.38% 31/12/2049 EUR 100,000 86,103 0.03
Danske Bank A/S, FRN 4.50% 09/11/2028 EUR 600,000 612,334 0.18  Schneider Electric SE 3.25% 09/11/2027 EUR 400,000 399,624 0.12
Danske Bank A/S, FRN 0.75% Schneider Electric SE 1.50% 15/01/2028 EUR 200,000 188,805 0.06
09/06/2029 EUR 252,000 224,147 0.07  Schneider Electric SE 3.38% 13/04/2034 EUR 300,000 296,526 0.09
Danske Bank A/S, FRN 1.00% 15/05/2031 EUR 200,000 189,311 0.06  Societe Generale SA, FRN 0.63%
Danske Bank A/S, FRN 3.88% 02/12/2027 EUR 800,000 738,040 0.22
09/01/2032 EUR 2,600,000 2,583,940 0.77  Societe Generale SA 2.13% 27/09/2028 EUR 300,000 278,957 0.08
Jyske Bank A/S, FRN 0.05% 02/09/2026 EUR 119,000 113,726 0.03  Societe Generale SA 0.88% 24/09/2029 EUR 900,000 769,670 0.23
Societe Generale SA 1.25% 12/06/2030 EUR 600,000 512,418 0.15
Denmark total 4,491,996 134 Soiiet/e Generale SA, FRN 4.25%
] ) 06/12/2030 EUR 1,300,000 1,298,974 0.39
Zﬁgni (sg/i gic;%%ég/z;é;l.ga & EUR 100,000 89,787 0.03 20dex0SA100%17/07/2028 EUR 550,000 502,109 0.15
Sodexo SA 1.00% 27/04/2029 EUR 1,150,000 1,035,448 0.31
Alstom SA 0.50% 27/07/2030 EUR 200,000 164,747 0.05 » . »
Arkema SA 4.25% 20/05/2030 EUR 800.000 820677 024 TotalEnergies Capital International SA
- , , - 1.49% 04/09/2030 EUR 600,000 536,336 0.16
Arkema SA 3.50% 23/01/2031 EUR 1,600,000 1575564 0-47" TotalEnergies SE, FRN 2.00%31/12/2049  EUR 1440000 1345005 0.40
Arkema SA, FRN 4.80% 31/12/2049 EUR 200,000 199,299 0.06  1otalEnergies SE, FRN 2.13% 31/12/2049 EUR 781,000 644,325 0.19
Autoroutes du Sud de la France SA 1.13% TotalEnergies SE, FRN 3.25% 31/12/2049 EUR 1,362,000 1,160,666 0.35
20/04/2026 EUR 300,000 288,022 009 yinci 5A 1.75% 26/09/2030 EUR 200,000 181,467 0.05
Au/tgzr?;é%sldu Sud de la France SA 1.38% 00.000 249703 010 ) ’ ’ .
21 EUR 400, ) .
AXA SA 3.63% 10/01/2033 EUR 200,000 202,410 00 rancetotal 46,214,112 13.74
AXA SA, FRN 1.38% 07/10/2041 EUR 900,000 737,818 0.22 Germany (31 December 2023: 2.11%)
AXA SA, FRN 1.88% 10/07/2042 (EMTN) EUR 200,000 165,404 0.05  Allianz SE, FRN 2.24% 07/07/2045 EUR 400,000 392,509 0.12
AXA SA, FRN 1.88% 10/07/2042 (MTN) EUR 653,000 540,045 0.16  Bertelsmann SE & Co. KGaA 3.50%
AXA SA, FRN 5.50% 11/07/2043 EUR 668,000 704,319 0.21  29/05/2029 EUR 2,400,000 2,389,064 071
AXA SA, FRN 3.38% 06/07/2047 EUR 800,000 784,510 0.23  Deutsche Bank AG, FRN 1.75%
AXA SA, FRN 3.25% 28/05/2049 EUR 351,000 334,095 0.10 19/11/2030 EUR 800,000 702,956 0.21
Banque Federative du Credit Mutuel SA Hannover Rueck SE, FRN 1.13%
0.01% 11/05/2026 EUR 700,000 655,147 0.19 09/10/2039 EUR 200,000 171,932 0.05
Banque Federative du Credit Mutuel SA Hannover Rueck SE, FRN 1.38%
0.75% 08/06/2026 EUR 600,000 568,103 0.17 30/06/2042 EUR 1,200,000 976,385 0.29
Banque Federative du Credit Mutuel SA Hannover Rueck SE, FRN 5.88%
1.25% 26/05/2027 EUR 800,000 749,206 0.22 26/08/2043 EUR 900,000 998,241 030
Banque Federative du Credit Mutuel SA Hannover Rueck SE, FRN 3.38%
0.10% 08/10/2027 EUR 800,000 715,390 021 31/12/2049 EUR 400,000 393,933 0.12
Banque Federative du Credit Mutuel SA Mercedes-Benz Group AG 1.13%
3.88% 26/01/2028 EUR 500,000 501,683 0.15 06/11/2031 EUR 120,000 102,083 0.03
Banque Federative du Credit Mutuel SA Muenchener .
1.38% 16/07/2028 EUR 600,000 549,202 0.16  Rueckversicherungs-Gesellschaft AG in
Muenchen, FRN 3.25% 26/05/2049 EUR 100,000 96,273 0.03
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Volkswagen Bank GmbH 4.63% Italgas SpA 1.00% 11/12/2031 EUR 907,000 744,059 0.22
03/05/2031 EUR 300,000 310,277 0.09 Italgas SpA 0.50% 16/02/2033 EUR 301,000 224,534 0.07
Volkswagen Financial Services AG 0.88% Snam SpA 0.63% 30/06/2031 EUR 700,000 569,309 0.17
31/01/2028 _ EUR 500,000 454,721 0.3 snam SpA 1.00% 12/09/2034 EUR 900,000 677,396 0.20
Volkswagen Financial Services AG 0.38% UniCredit SpA, FRN 0.93% 18/01/2028 EUR 400,000 372,839 0.11
12/02/2030 = . EUR 961,000 797,871 024 Unicredit SpA 0.85% 19/01/2031 EUR 927,000 766,414 023
Yg/'gsé"}gggg Leasing GmbH 1.50% R 260000 249,386 007  UniCredit SpA 1.63% 18/01/2032 EUR 700,000 597,235 0.18
Volkswagen Leasing GmbH 0.38%
20/07/2026 ¢ EUR 382,000 357.725 oq lalytotal 26,561,131 7.90
Volkswagen Leasing GmbH 0.50% Japan (31 December 2023: 2.88%)
12/01/2029 EUR 210,000 181,831 0.05  Asahi Group Holdings Ltd. 1.15%
Volkswagen Leasing GmbH 4.00% 19/09/2025 EUR 300,000 290,770 0.09
11/04/2031 EUR 500,000 502,307 015 NTT Finance Corp. 0.08% 13/12/2025 EUIR 1,331,000 1,266,230 0.38
Vonovia SE 1.13% 08/09/2025 EUR 600,000 579,390 0.17  NTT Finance Corp. 0.34% 03/03/2030 EUR 1,705,000 1,433,476 0.42
Vonovia SE 0.00% 01/12/2025 EUR 1,300,000 1,228,756 037 symitomo Mitsui Financial Group, Inc.
Vonovia SE 0.63% 09/07/2026 EUR 800,000 750,068 0.22  1.55% 15/06/2026 EUR 115,000 110,617 0.03
Vonovia SE 1.50% 14/01/2028 EUR 400,000 369,518 0.11  Takeda Pharmaceutical Co. Ltd. 2.25%
Vonovia SE 5.00% 23/11/2030 EUR 500,000 521,898 0.5  21/11/2026 EUR 2,072,000 2,013,115 0.60
Vonovia SE 2.38% 25/03/2032 EUR 400,000 354,580 0.11  Takeda Pharmaceutical Co. Ltd. 1.38%
Vonovia SE 0.75% 01/09/2032 EUR 1,000,000 769,457 0.23  09/07/2032 EUR 550,000 461,332 0.14
Vonovia SE 1.63% 07/10/2039 EUR 1,000,000 671,615 0.20  Takeda Pharmaceutical Co. Ltd. 2.00%
Vonovia SE 1.00% 28/01/2041 EUR 100,000 59,213 0.02 09/07/2040 EUR 987,000 748,599 0.22
Germany total 14,381,989 428 Japantotal 6,324,139 1.88
Ireland (31 December 2023: 3.36%) e o
Abbott Ireland Financing DAC 0.38% - HIUT0
19/11/2027 & EUR 778,000 709,605 0.21 '145/13]/202'6: e Lic 1500 EUR 700,000 666,159 0.20
0 eathrow Funding L o
?S%;};gga”d Group plc, FRN 0.38% R 1422000 1337464 040 1/02/2030 EUR 1681000 1488317 0.44
Bank of Ireland Group plc, FRN 5.00% Heathrow Funding Ltd. 1.88%
04/07/2031 EIR 500,000 529,123 0.6 12/07/2032 EUR 300,000 257,870 008
Bank of Ireland Group plc, FRN 6.75% Heathrow Funding Ltd. 1.88%
01/03/2033 EUR 1,184,000 1,269,546 038 14/03/2034 EUR 947,000 783,958 0.23
Bank of Ireland Group plc, FRN 4.75%
10/08/2034 EUR 200,000 199,733 0.06 Jerseytotal 3,196,304 0.95
Cloverie plc for Zurich Insurance Co. Ltd. .
150 1512/ 2058 GR o0 a3s i Lyembous oot sz o3
CRH Finance DAC 1.38% 18/10/2028 EUR 448,000 410,622 012 18/03/2026 ’ EUR 200,000 189,047 0.06
CRH SMW Finance DAC 1.25% 05/11/2026 EUR 1,290,000 1,224,640 036 Heidelberg Materials Finance ’
CRH SMW Finance DAC 4.00% Luxembourg SA 4.88% 21/11/2033 EUR 1,900,000 2,012,888 0.60
11/07/2027 EUR 700,000 708,636 0-21 " Holcim Finance Luxembourg SA 0.13%
CRH SMW Finance DAC 4.00% 19/07/2027 EUR 350,000 316,231 0.09
11/07/2031 EUR 300,000 304,267 0.09 " Holcim Finance Luxembourg SA 0.50%
CRH SMW Finance DAC 4.25% 11/07/2035 EUR 400,000 407,822 0.12  03/09/2030 EUR 915,000 751,243 0.22
Eaton Capital UnLtd Co. 0.13% Holcim Finance Luxembourg SA 0.63%
08/03/2026 EUR 200,000 188,969 0.05  19/01/2033 EUR 508,000 389,744 0.12
GE Capital European Funding Unlimited Medtronic Global Holdings SCA 1.13%
Co. 6.03% 01/03/2038 EUR 400,000 494,130 0.15  07/03/2027 EUR 1,150,000 1,084,036 0.32
Glencore Capital Finance DAC 1.25% Medtronic Global Holdings SCA 0.38%
01/03/2033 EUR 2,011,000 1,603,613 0.48  15/10/2028 EUR 951,000 838,152 0.25
Medtronic Global Holdings SCA 1.63%
Ireland total 9,824,488 2,92 07/03/2031 EUR 400,000 357,219 0.11
Medtronic Global Holdings SCA 3.38%
Italy (31 D_ece_mberZO?S: 6.91%) 15/10/2034 & EUR 980,000 960,526 0.29
Assicurazioni Generali SpA 3.88% Medtronic Global Holdings SCA 2.25%
29/01/2029 , EUR 700,000 697,475 021 7/03/2039 ' EUR 100,000 82,132 0.02
Assicurazioni Generali SpA 1.71% Medtronic Global Holdings SCA 1.50% ' Y .
30/06/2032 EUR 1969000 1627124 048 02/07/2039 ' EUR 1,100,000 804,499 0.24
Assicurazioni Generali SpA, FRN 5.50% Medtronic Global Holdings SCA 1.38% i ' i
27/10/2047 EUR 950,000 979,350 029 15/10/2040 ¢ o EUR 568,000 396,688 0.12
éi%g%%zz'g? Generali SpA 3.55% EUR 200.000 193.625 0.06 Nestle Finance International Ltd. 1.13%
- ' ’ : 01/04/2026 EUR 50,000 48,218 0.01
éit/(ét/rzagzesper ltalia SpA 2.00% EUR 281000 718.705 021 Nestle Finance International Ltd. 0.88%
Autostrade per I'ltalia SpA 1.88% ' Y T 29/03/2027 ' EUR 40,000 37,678 oot
26/09/2029 ! EUR 550.000 495.016 0.5 Nestle Finance International Ltd. 0.00%
el ' ' 03/03/2033 EUR 459,000 350,967 0.10
fgj/tgls}g?%%per ltalia SpA 2.00% EUR 697.000 624.035 0.19 Richemont International Holding SA
Autostrade per I'ltalia SpA 2.25% ' ' 1.00% 26/03/2026 ) EUR 248,000 237,867 0.07
25/01/2032 . EIR 1.653.000 1427175 0.42 Richemont International Holding SA
1023, el 1.50% 26/03/2030 EUR 300,000 272,694 0.08
Enel SpA, FRN 3.38% 31/12/2049 EUR 1,200,000 1,164,334 035 gihemont nternational Holding SA
Enel SpA, FRN 6.38% 31/12/2049 EUR 1,335,000 1,404,469 042 16305 26/05/2040 EUR 121,000 92,649 0.03
Enel SpA, FRN 1.38% 08/09/2172 EUR 986,000 885,579 0.26 Segro capital Sarl 1.25% 23/03/2026 EUR 1,647,000 1,580,506 0.47
ENI SpA 1.25% 18/05/2026 EUR 859,000 823,797 0.24 " seorg Capital Sarl 1.88% 23/03/2030 EUR 1,150,000 1,038,838 0.31
ENI SpA 3.63% 29/01/2029 EUR 300,000 302,174 0.09  segro Capital Sarl 0.50% 22/09/2031 EUR 1,700,000 1,353,281 0.40
ENI SpA 0.63% 23/01/2030 EUR 200,000 170,861 0-05  <g(p Finance Sarl 1.50% 20/11/2025 EUR 714,000 690,279 0.21
ENI SpA 4.25% 19/05/2033 EUR 349,000 357,261 0.1 S| p Finance Sarl 1.50% 20/12/2026 EUR 2,375,000 2,236,069 0.67
ENI SpA, FRN 2.00% 31/12/2049 EUR 500,000 462,771 0.14 o p Finance Sarl 3.75% 10/08/2027 EUR 1515000 1,505,593 0.45
ENI SpA, FRN 2.63% 31/12/2049 EUR 1,464,000 1,422,107 0-42 < p Finance Sarl 0.88% 27/05/2029 EUR 800,000 686,435 0.20
ENI SpA, FRN 2.75% 31/12/2049 EUR 800,000 709,527 021 Traton Finance Luxembourg SA 4.50%
ENI SpA, FRN 3.38% 31/12/2049 EUR 1,280,000 1,184,469 035 23/11/2026 EUR 300,000 303,968 0.09
Intesa Sanpaolo SpA 4.00% 19/05/2026 EUR 1,000,000 1,005,376 030 Traton Finance Luxembourg SA 0.75%
Intesa Sanpaolo SpA 1.00% 19/11/2026 EUR 1,310,000 1,230,439 037 24/03/2029 EUR 1,000,000 872,435 0.26
Intesa Sanpaolo SpA 0.75% 16/03/2028 EUR 800,000 719,521 0.21  Traton Finance Luxembourg SA 1.25%
Intesa Sanpaolo SpA 1.75% 04/07/2029 EUR 700,000 637,995 0.9  24/03/2033 EUR 600,000 483,624 0.14
Intesa Sanpaolo SpA 1.35% 24/02/2031 EUR 448,000 376,694 0.11
Intesa Sanpaolo SpA 5.13% 29/08/2031 EUR 1,750,000 1,873,278 0.56  Luxembourg total 19,973,506 5.94
Intesa Sanpaolo SpA 5.63% 08/03/2033 EUR 294,000 321,427 0.10
Italgas SpA 0.00% 16/02/2028 EUR 802,000 709,596 0.21
Italgas SpA 0.88% 24/04/2030 EUR 100,000 85,165 0.02
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Netherlands (31 December 2023: 14.36%) Wolters Kluwer NV 3.00% 23/09/2026 EUR 919,000 912,408 0.27
ABB Finance BV 0.00% 19/01/2030 EUR 464,000 389,445 0.12  wolters Kluwer NV 1.50% 22/03/2027 EUR 956,000 909,867 0.27
ABN AMRO Bank NV, FRN 5.13% Wolters Kluwer NV 0.25% 30/03/2028 EUR 1,089,000 971,591 0.29
22/02/2033 EUR 500,000 510,076 0.15  wolters Kluwer NV 3.25% 18/03/2029 EUR 650,000 644,928 0.19
ABN AMRO Bank NV, FRN 5.50% Wolters Kluwer NV 0.75% 03/07/2030 EUR 776,000 665,377 0.20
21/09/2033 EUR 600,000 622,773 019 \ypc Eurobond BY 1.35% 15/04/2028 EUR 1,300,000 1178362 0.35
e e Vetems Europe BY R 1600000 LASAIS 044 WPCEurobond BV 0.95% 01/06/2030 EIR 300000 251,997 0.07
American Medical Systems Europe BV
3138% 08/03/2025 g EUR 1250000 1,238,886 03y Netherlands total 50,605,257 15.05
American Medical Systems Europe BV New Zealand (31 December 2023: 0.25%)
1.63% 08/03/2031 EUR 300,000 265,116 0.08  chorus Ltd. 0.88% 05/12/2026 EUR 200,000 187,066 0.05
American Medical Systems Europe BV Chorus Ltd. 3.63% 07/09/2029 EUR 360,000 357,215 0.11
3.50% 08/03/2032 EUR 300,000 295,455 0.09
American Medical Systems Europe BV New Zealand total 544.281 0.16
1.88% 08/03/2034 EUR 700,000 593,752 0.18 ! )
Argentum Netherlands BV for Zurich Norway (31 December 2023: 0.19%)
Insurance Co. Ltd., FRN 3.50% DNB Bank ASA, FRN 5.00% 13/09/2033 EUR 400,000 411,408 0.12
01/10/2046 EUR 1,530,000 1,509,210 0.45
Argentum Netherlands BV for Zurich Norway total 411,408 0.12
Insurance Co. Ltd., FRN 2.75%
19/02/2049 EUR 2,041,000 1,922,899 0.57  Portugal (31 December 2023: 0.21%)
BP Capital Markets BV 3.77% 12/05/2030 EUR 549,000 553,120 0.16 ~ Banco Comercial Portugues SA, FRN
BP Capital Markets BV 4.32% 12/05/2035 EUR 326,000 336,888 0.10 1.75% 07/04/2028 EUR 400,000 377,240 0.1
BP Capital Markets BV 0.93%
04/12/2040 EUR 790,000 495,503 0.5 Portugaltotal 377,240 0.11
BP Caplta_l Markets BV 1.47% 21/09/2041 EUR 597,000 405,837 0.12 Spain (31 December 2023: 3.55%)
Cooperatieve Rabobank UA, FRN 0.38% Banco Bilbao Vizcaya Argentaria SA, FRN
01/12/2027 EUR 200,000 184,888 0.05 5.75% 15/09/2033 EUR 300,000 312,957 0.09
CRH Funding BV 1i63% 05/05/2030 EUR 865,000 775,619 0.23 Banco de Sabadell SA. FRN 1.13%
E.ON International Finance BV 1.50% ' '
Jyore0 EUR 217,000 197,815 0.06 1Bla{r?cgo/ i%zgabadell SA, FRN 4.25% FHR 200080 191 o
EDP Finance BY 1.63% 26/01/2026 EUR 1,487,000 1,443,554 043 13/09/2030 ’ ’ EUR  3.100,000 3,128,885 0.93
EDP Finance BV 0.38% 16/09/2026 EUR 1,000,000 932,835 0-28  Banco Santander SA 0.20% 11/02/2028 EUR 1,100,000 976,792 0.29
EDP Finance BV 1.50% 22/11/2027 EUR 1,373,000 1,287,955 038 Banco Santander SA, FRN 5.75%
Enel Finance International NV 0.25% 23/08/2033 EUR 200,000 208,446 0.06
Eﬁg ?E_/ﬁgﬁfe ternational NV 0.63% EUR 700,000 657,909 0-20 Bankinter SA 0.88% 08/07/2026 EUR 300,000 283,781 0.09
! ! -63% Bankinter SA, FRN 1.25% 23/12/2032 EUR 200,000 181,372 0.05
éﬁg ??I/ ﬁgﬁfe ntermational NV 0.55% EUR 1,450,000 1,259,268 037 CaivaBank SA, FRN 0.75% 26/05/2028 EUR 100,000 92,199 0.03
17/01/2031 EUR 1,393,000 1,170,687 0.35 CaﬁxaBank SA, FRN 0.50% 09/02/2029 EUR 2,000,000 1,778,857 0.53
Enel Finance International NV 4.50% Ca}xaBank SA, FRN 5.38% 14/11/2030 EUR 1,100,000 1,175,958 0.35
CaixaBank SA, FRN 6.25% 23/02/2033 EUR 800,000 841,986 0.25
20/02/2043 EUR 600,000 595,472 0.8 ! .
Haleon Netherlands Capital BV 1.25% CaixaBank SA, FRN 5.13% 19/07/2034 EUR 300,000 320,609 0.10
29/03/2026 EUR 3,023,000 2,898,577 0.86  Ferrovial Emisiones SA 1.38%
Haleon Netherlands Capital BV 2.13% 14/05/,2026 - EUR 2,800,000 2,690,515 0.80
29/03/2034 EUR 873,000 753,995 0.22  Ferrovial Emisiones SA 0.54% 12/11/2028 EUR 400,000 352,836 0.11
Iberdrola International BV, FRN 1.87% Iberdrola Finanzas SA, FRN 1.58%
31/12/2049 EUR 1,100,000 1,054,072 031 31/12/2049 EUR 400,000 364,965 0.11
ING Groep NV 2.13% 10/01/2026 EUR 1,200,000 1,173,478 0.35  Iberdrola Finanzas SA, FRN 4.87%
ING Groep NV 2.00% 20/09/2028 EUR 200,000 187,899 0.06 31/12/2049 EUR 1700000 1725636 0.51
ING Groep NV, FRN 1.75% 16/02/2031 EUR 200,000 178,774 005  beraroia finanzas SA, FRN 4.88% R 100000 101323 0.03
ING Groep NV, FRN 5.25% 14/11/2033 EUR 900,000 982,024 0.29 ) - ’ ’ '
Mercedes-Benz International Finance BV Telefonica Emisiones SA 1.20%
21/08/2027 EUR 300,000 279,844 0.08
1.38% 26/06/2026 EUR 150,000 144,355 0.04 ’
Mercedes-Benz International Finance BV ;
3.70% 30/05/2031 EUR 159,000 161,322 005 Spaintotal 15,296,540 4.55
Reckitt Benckiser Treasury Services Sweden (31 December 2023: 1.57%)
Nederland BV 0.75% 19/05/2030 EUR 928,000 793,441 0.24  Syenska Handelsbanken AB 0.05%
RELX Finance BV 1.38% 12/05/2026 EUR 602,000 579,873 017 03/09/2026 EUR 1,089,000 1,009,624 0.30
RELX Finance BV 1.50% 13/05/2027 EUR 2,254,000 2,142,872 0.64  Svenska Handelsbanken AB 0.13%
RELX Finance BV 0.50% 10/03/2028 EUR 1,350,000 1,216,516 0.36  03/11/2026 EUR 1,984,000 1,836,733 0.55
RELX Finance BV 3.75% 12/06/2031 EUR 1,250,000 1,266,478 0.38  Swedbank AB, FRN 0.30% 20/05/2027 EUR 502,000 472,161 0.14
Repsol International Finance BV, FRN Swedbank AB 0.20% 12/01/2028 EUR 340,000 301,692 0.09
3.75% 31/12/2049 EUR 373,000 367,768 0.11
Siemens Financieringsmaatschappij NV Sweden total 3,620,210 1.08
0.25% 20/02/2029 EUR 900,000 791,560 0.24
Siemens Financieringsmaatschappij NV Switzerland (31 December 2023: 2.06%)
1.75% 28/02/2039 EUR 400,000 313,127 0.09  UBS Group AG 1.25% 01/09/2026 EUR 1,378,000 1,309,564 0.39
Thermo Fisher Scientific Finance | BV UBS Group AG, FRN 1.00% 24/06/2027 EUR 3,086,000 2,918,869 0.87
0.00% 18/11/2025 EUR 2,736,000 2,603,681 0.77  UBS Group AG, FRN 0.65% 14/01/2028 EUR 644,000 595,513 0.18
Thermo Fisher Scientific Finance | BV UBS Group AG, FRN 7.75% 01/03/2029 EUR 382,000 431,455 0.13
2.00% 18/10/2051 EUR 500,000 338,425 0.10  UBS Group AG, FRN 2.88% 02/04/2032 EUR 933,000 871,645 0.26
Toyota Motor Finance Netherlands BV UBS Group AG 0.63% 18/01/2033 EUR 375,000 286,020 0.08
0.00% 27/10/2025 EUR 1,242,000 1,185,136 0.35
Toyota Motor Finance Netherlands BV Switzerland total 6,413,066 1.91
0.00% 25/02/2028 EUR 100,000 89,035 0.03 T
Viterra Finance BV 1.00% 24/09/2028 EUR 900,000 796,308 0.24  United Kingdom (31 December 2023: 13.36%)
Volkswagen International Finance NV AstraZeneca plc 1.25% 12/05/2028 EUR 1,700,000 1,576,605 0.47
1.88% 30/03/2027 EUR 1,900,000 1,813,338 0.54  AstraZeneca plc 0.38% 03/06/2029 EUR 2,141,000 1,861,673 0.55
Volkswagen International Finance NV Aviva plc, FRN 3.38% 04/12/2045 EUR 400,000 394,321 0.12
2.63% 16/11/2027 EUR 500,000 483,632 0.14  Barclays plc, FRN 2.89% 31/01/2027 EUR 600,000 591,910 0.18
Volkswagen International Finance NV Barclays plc, FRN 1.11% 12/05/2032 EUR 830,000 684,420 0.20
1.63% 16/01/2030 . ) EUR 1,209,000 1,080,832 032 Barclays plc, FRN 5.26% 29/01/2034 EUR 340,000 363,010 0.1
Volkswagen International Finance NV BP Capital Markets plc 1.10% 15/11/2034 EUR 61,000 46,942 0.01
4.13% 16/11/2038 ) ) EUR 1,100,000 1,101,316 0.33 BP Capital Markets plc, FRN 3.25%
Volkswagen International Finance NV, 31/12/2049 EUR 196,000 191,521 0.06
FRN 3.75% 31/12/2049 EUR 300,000 285,350 0.08  Bp Capital Markets plc, FRN 3.63%
Volkswagen International Finance NV, 31/12/2049 EUR 500,000 478,808 0.14
FRN 4.63% 31/12/2049 EUR 300,000 293,985 009 Cadent Finance plc 0.75% 11/03/2032 EUR 1,900,000 1,512,520 0.45
Volkswagen International Finance NV, HSBC Holdings plc, FRN 0.319%
FRN 7.50% 31/12/2049 EUR 800,000 864,464 026 1371172026 EUR 369,000 351,939 0.10
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HSBC Holdings plc, FRN 6.36% Carrier Global Corp. 4.50% 29/11/2032 EUR 500,000 522,803 0.16
16/11/2032 EUR 872,000 924,461 0.27  Celanese US Holdings LLC 0.63%
Lloyds Bank Corporate Markets plc 2.38% 10/09/2028 EUR 800,000 692,432 0.21
09/04/2026 EUR 1,971,000 1,930,657 0.57  Citigroup, Inc., FRN 1.25% 06/07/2026 EUR 935,000 911,630 0.27
b‘%jﬁ%@'ﬁf”g Group plc, FRN 4.38% R 200,000 108410 006 Citigroup, Inc., FRN 1.509% 24/07/2026 EUR 1,063,000 1,037,662 031
- ) ' ’ : Citigroup, Inc. 1.63% 21/03/2028 EUR 100,000 93,207 0.03
Motability Operations Group plc 0.38% Citigroup, Inc. 1.25% 10/04/2029 EUR 755,000 678,968 0.20
2 eations Groud ol 0.13% EUR 3104000 2964678 088  (itigroup, Inc., FRN 4.119% 22/09/2033 EUR 428000 434,402 0.3
20/07/2008 o Broup pIC AL BUR 400000 248,61 010 CocaCola Co. (The) 1.25% 08/03/2031 EUR 501,000 442,367 0.13
Motability Operations Group plc 3.50% ! ’ ' CocajCOIa Co. (The) 0.38% 15/03/2033 EUR 150,000 117,371 0.03
17/07/2031 ' EUR 2,047,000 2,027,290 0.60 corning, |nCC. 4.13% 15/05/203Cl o0 EUR 1,700,000 1,726,635 0.51
ili ; 9 T Discovery Communications LLC 1.90%
gﬁf/tg?/lggyﬁperamns 6roup pIc 385% EUR 100,000 98,867 0.03 E%@i/hzfnizcal Co.(The) 188 EUR 788,000 748,729 022
National Grid Electricity Distribution East : -0070
Midlands plc 3.53% 20/09/2028 EUR 1,364,000 1,355,417 0.40 15/03/2040 EUR 274,000 204,587 0.06
National Grid Electricity Transmission plc Eli Lilly & Co. 1.70% 01/11/2049 EUR 300,000 206,978 0.06
0.82% 07/07/2032 EUR 948,000 752,067 0.22  Equinix, Inc. 1.00% 15/03/2033 EUR 800,000 634,891 0.19
National Grid Electricity Transmission plc Equitable Financial Life Global Funding
0.87% 26/11/2040 EUR 200,000 129,197 0.04 0.60% 16/96/2028 EUR 2,350,000 2,087,675 0.62
National Grid plc 2.18% 30/06/2026 EUR 1,450,000 1,409,395 0.42 Exxon Mobil Corp. 0.52% 26/06/2028 EUR 940,000 845,860 0.25
National Grid plc 0.25% 01/09/2028 EUR 1,493,000 1,299,862 039  Exxon Mobil Corp. 0.84% 26/06/2032 EUR 1,200,000 977,057 0.29
National Grid plc 0.75% 01/09/2033 EUR 298,000 224,650 0.07 F?dE.X Corp: 0.95% 04/05/2033 ) EUR 300,000 236,498 0.07
Nationwide Building Society 0.25% Fidelity National Information Services,
22/07/2025 EUR 1,626,000 1,569,159 0.47 Inc.2.00% 21[05/2030 EUR 150,000 136,425 0.04
Nationwide Building Society 2.00% General Electric Co. 1.88% 28/05/2027 EUR 570,000 541,094 0.16
28/04/2027 EUR 1,050,000 1,006,986 0.30  General Electric Co. 1.50% 17/05/2029 EUR 300,000 274,405 0.08
NatWest Group plc, FRN 0.78% General Electric Co. 4.13% 19/09/2035 EUR 500,000 508,222 0.15
26/02/2030 EUR 539,000 468,173 0.14  General Electric Co. 2.13% 17/05/2037 EUR 600,000 495,460 0.15
NatWest Markets plc 2.00% 27/08/2025 EUR 300,000 294,181 0.09  Global Payments, Inc. 4.88% 17/03/2031 EUR 2,960,000 3,055,166 0.91
NatWest Markets plc 0.13% 12/11/2025 EUR 300,000 285,923 0.09  Goldman Sachs Group, Inc. (The) 1.63%
Reckitt Benckiser Treasury Services plc 27/07/2026 EUR 489,000 470,432 0.14
3.63% 14/09/2028 EUR 900,000 904,732 0.27  Goldman Sachs Group, Inc. (The) 0.25%
Sky Ltd. 2.25% 17/11/2025 EUR 125,000 122,840 0.04 26/01/2028 EUR 1,220,000 1,091,388 0.32
Sky Ltd. 2.50% 15/09/2026 EUR 400,000 391,647 0.12  Goldman Sachs Group, Inc. (The) 2.00%
Standard Chartered plc, FRN 4.87% 01/11/2028 EUR 300,000 281,670 0.08
10/05/2031 EUR 218,000 226,415 0.07  Goldman Sachs Group, Inc. (The) 0.88%
Tesco Corporate Treasury Services plc 09/05/2029 EUR 2,460,000 2,161,753 0.64
0.88% 29/05/2026 EUR 1,379,000 1,310,517 0.39  Goldman Sachs Group, Inc. (The) 0.88%
Tesco Corporate Treasury Services plc 21/01/2030 EUR 200,000 171,976 0.05
0.38% 27/07/2029 EUR 1,200,000 1,024,137 0.30  Goldman Sachs Group, Inc. (The) 3.00%
Thames Water Utilities Finance plc 12/02/2031 EUR 430,000 413,326 0.12
4.00% 18/04/2027 EUR 460,000 400,254 0.12  Goldman Sachs Group, Inc. (The) 0.75%
Thames Water Utilities Finance plc 0.88% 23/03/2032 EUR 136,000 109,151 0.03
31/01/2028 EUR 130,000 104,311 0.03 llinois Tool Works, Inc. 0.63%
Thames Water Utilities Finance plc 4.38% 05/12/2027 EUR 1,232,000 1,126,601 0.34
18/01/2031 EUR 278,000 239,167 0.07 McDonald’s Corp. 0.90% 15/06/2026 EUR 1,400,000 1,332,849 0.40
Thames Water Utilities Finance plc 1.25% McDonald’s Corp. 1.75% 03/05/2028 EUR 900,000 847,651 0.25
31/01/2032 EUR 503,000 360,751 0.11  McDonald’s Corp. 2.63% 11/06/2029 EUR 100,000 96,459 0.03
Vodafone Group plc 2.20% 25/08/2026 EUR 790,000 771,820 0.23  McDonald’s Corp. 0.88% 04/10/2033 EUR 864,000 681,143 0.20
Vodafone Group plc 2.50% 24/05/2039 EUR 379,000 317,691 0.09  McDonald’s Corp. 4.25% 07/03/2035 EUR 648,000 668,236 0.20
Yorkshire Building Society 0.63% Merck & Co., Inc. 1.38% 02/11/2036 EUR 600,000 469,374 0.14
21/09/2025 EUR 800,000 771,093 0.23  Metropolitan Life Global Funding I 0.50%

. . 25/05/2029 EUR 100,000 87,395 0.03
United Kingdom total 32,287,038 9.60 M(;ndilez International, Inc. 1.38%

; 17/03/2041 EUR 385,000 267,319 0.08
ggg@?esﬁ?w[gsogl_f,%eigmfzrgg} s EUR 3536000 3252381 0.97 Morgan Stanley, FRN 1.34% 23/10/2026 EUR 1549000 1,502,875 0.4
Abbviey Inc. 2.63% 15/11/2028 EUR '550'000 '534 '428 016 Morgan Stanley 1.88% 27/04/2027 EUR 965,000 923,966 0.27

S ’ ’ ' Morgan Stanley, FRN 0.50% 26/10/2029 EUR 2,714,000 2,370,358 0.70
Abbvie, Inc. 2.13% 17/11/2028 EUR 700,000 663,995 020 \organ Stanley, FRN 0.50% 07/02/2031 EUR 1300000 1083230 032
Abbv!e, Inc. 1.25 /0.18/11/2031 o EUR 487,000 49,177 0.12 Netflix, Inc. 3.63% 15/05/2027 EUR 1,100,000 1,104,636 0.33
éﬂgﬂiégfgnda Finance Corp. 3.50% BUR 300,000 599904 000  Netfix, Inc. 4.639% 15/05/2029 EUR 250000 261,313 0.08
American Honda Finance Corp. 0.30% Y , . Netflix, Inc. 3.88% 15/11/2029 EUR 1,661,000 1,681,841 050
07/07/2028 EUR 300,000 265193 0.08 Netfl!x, Inc. 3.63% 15/06/2030 EUR 745,000 743,118 0.22
American International Group, Inc. 1.88% PepsiCo, Inc. 0.40% 09/10/2032 EUR 1,465,000 1,158,082 0.34
21/06/2027 EUR 2,680,000 2,548,237 0.76  PepsiCo, Inc. 0.88% 16/10/2039 EUR 821,000 568,963 0.17
AT&T, Inc. 1.80% 05/09/2026 EUR 3,461,000 3,338,227 0.99  Prologis Euro Finance LLC 0.25%

ATAT. nc. 3.38% 19/03/2094 EUR 1,500,000 Lo3s 7o 043 E’%\Oogg/iiOEZuio Finance LLC 1.00% PR 1026000 Lot o

AT&T, Inc. 1.80% 14/09/2039 EUR 400,000 298,958 0.09 Radl

2?/”1%3232“;”“ Corp., FRN 1.95% 820.000 1.776.619 0.53 g?o/\cc))zg/ig %i?o Finance LLC 1.00% H 0000 e 010
EUR 1, B 176, . .

a0 00 orP FRNLTE% EUR 482,000 466,215 0.14 gfé‘%zg/'g(éiio Finance LLC 1.00% o o "

gg%élo/fzélzﬂ; fica Corp. FRLOG EUR 132,000 125,415 0.04 ;%?Ozg/éoélro Finance LLC 4.25% e e "

Bank of America Corp., FRN 0.58% 31/01/2043 EUR 450,000 440,829 0.13

08/08/2029 EUR 1,400,000 1,241,983 0.37 Realty Income Corp. 5.13% 06/07/2034 EUR 2,082,000 2,243,966 0.67

Bank of America Corp., FRN 1.38% Southern Co. (The), FRN 1.88%

09/05/2030 EUR  1300,000 1,167,785 035 15/09/2081 EUR 467,000 415,377 0.12

Bank of America Corp., FRN 0.69% Southern Power Co. 1.85% 20/06/2026 EUR 1,800,000 1,735,110 0.52

22/03/2031 EUR 300,000 252,508 0.08  Thermo Fisher Scientific, Inc. 1.40%

Bank of America Corp., FRN 1.10% 23/01/2026 EUR 572,000 552,791 0.16

24/05/2032 EUR 271,000 227,137 0.07  Thermo Fisher Scientific, Inc. 0.50%

Baxter International, Inc. 1.30% 01/03/2028 EUR 2,400,000 2,167,167 0.64

15/05/2029 EUR 2,195,000 1,970,951 0.59  Thermo Fisher Scientific, Inc. 1.95%

Becton Dickinson & Co. 1.90% 24/07/2029 EUR 100,000 93,608 0.03

15/12/2026 EUR 556,000 534,680 0.16  Thermo Fisher Scientific, Inc. 2.38%

Booking Holdings, Inc. 4.50% 15/11/2031 EUR 1,201,000 1,265,818 03g 15/04/203%2 . EUR 300,000 277,598 0.08

Booking Holdings, Inc. 4.75% 15/11/2034 EUR 1039000 1116805 033 Jhermo Fisher Scientiic, Inc. 2.88% 01502 0.03

Booking Holdings, Inc. 3.75% 01/03/2036 EUR 200,000 196,573 0.06 T er scientific. Inc. 150% EUR 100,000 . .

Carrier Global Corp. 4.13% 29/05/2028 EUR 1,000,000 1,017,972 030 617102039 ' EUR 200,000 146,438 0.04
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JPMorgan ETFs (Ireland) ICAV - EUR Corporate Bond Research Enhanced Index (ESG) UCITS ETF
Schedule of Investments (continued)

As at 30 June 2024

Quantity/ Fair % of

Nominal Value Net

Investments Currency Value EUR Assets
Thermo Fisher Scientific, Inc. 1.88%
01/10/2049 EUR 100,000 67,300 0.02
Toyota Motor Credit Corp. 0.25%
16/07/2026 EUR 2,364,000 2,218,920 0.66
Toyota Motor Credit Corp. 3.85%
24/07/2030 EUR 1,800,000 1,828,089 0.54
Wells Fargo & Co. 1.00% 02/02/2027 EUR 1,135,000 1,061,533 0.32
Westlake Corp. 1.63% 17/07/2029 EUR 1,432,000 1,287,524 0.38
United States total 80,525,618 23.94
Total investments in Corporate Debt Securities 332,448,087 98.86
Total Bonds 332,448,087 98.86
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JPMorgan ETFs (Ireland) ICAV - EUR Corporate Bond Research Enhanced Index (ESG) UCITS ETF

Schedule of Investments (continued)
As at 30 June 2024
Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty EUR Assets
Class GBP Hedged (acc)*
EUR 87,692 GBP 74,172 02/07/2024 Barclays 208
EUR 433,101 GBP 366,699 02/07/2024 Citibank NA 589
EUR 129,274 GBP 109,479 02/07/2024 Citibank NA 146 -
EUR 27,532,758 GBP 23,298,599 02/07/2024 Morgan Stanley 52,680 0.01
EUR 597 GBP 504 02/07/2024  State Street 3 -
GBP 217,467 EUR 255,177 02/07/2024 Barclays 1,320
GBP 79,628 EUR 93,363 02/07/2024 Barclays 556 -
GBP 22,668,692 EUR 26,605,596 02/07/2024 BNP Paribas 131,522 0.04
GBP 147,795 EUR 173,544 02/07/2024 BNP Paribas 776 -
GBP 62,993 EUR 73,898 02/07/2024 Morgan Stanley 400
GBP 59,008 EUR 69,202 02/07/2024 Morgan Stanley 396
GBP 40,177 EUR 47,013 02/07/2024  State Street 375
Total unrealised gain on Forward Currency Contracts (31 December 2023: 0.04%) 188,971 0.05
Class GBP Hedged (acc)*
EUR 518 GBP 441 02/07/2024 Bank of America Merrill Lynch )
EUR 105 GBP 89 02/07/2024  State Street -
EUR 97,411 GBP 82,966 02/07/2024  State Street (446)
EUR 87,373 GBP 74,639 02/07/2024  State Street (662)
GBP 84,298 EUR 99,725 02/07/2024 Barclays (298)
GBP 130,832 EUR 154,974 02/07/2024 BNP Paribas (661)
GBP 175,063 EUR 206,216 02/08/2024 BNP Paribas (5)
GBP 424,564 EUR 502,868 02/07/2024  Citibank NA (2,107)
GBP 125 EUR 149 02/07/2024 Morgan Stanley 1)
GBP 1,295 EUR 1,531 02/07/2024 Morgan Stanley (5)
GBP 90,717 EUR 107,313 02/07/2024 Morgan Stanley (315)
GBP 49,668 EUR 58,593 02/08/2024 Morgan Stanley (89) -
GBP 23,298,599 EUR 27,497,163 02/08/2024 Morgan Stanley (53,209) (0.02)
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.04)%) (57,800) (0.02)
*Contracts entered into for share class currency hedging purpose.
Fair % of
Value Net
EUR Assets
Total financial assets at fair value through profit or loss 332,637,058 98.91
Total financial liabilities at fair value through profit or loss (57,800) (0.02)
Cash 3,218,598 0.96
Other assets and liabilities 488,055 0.15
Net asset value attributable to holders of redeemable participating shares 336,285,911 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 92.84
Transferable securities and money market instruments other than those admitted to an official stock exchange listing or dealt in on another regulated market 0.05
OTC financial derivative instruments 0.05
Other assets 7.06
Total Assets 100.00
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JPMorgan ETFs (Ireland) ICAV - EUR Ultra-Short Income UCITS ETF

Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Bonds Belgium (31 December 2023: 0.69%)
i 0y
Asset-Backed Securities (31 December 2023: 8.32%) gg\/dl%e/ztgznf Europe NV/SA 0.00% EUR 3,000,000 2.961.636 037
Bridgestone Europe NV/SA 0.00%
Cayman Islands (31 December 2023: 0.00%) 29/10/2024 EUR  4.000,000 3,947,192 0.50
Benefit Street Partners CLO VIII Ltd. o '000.
'AIAR' . FRN 6,699 507012031 SO 213,618 1973702 025 KBCBankNV0.00% 10/07/2024 EUR 8,000,000 7,999,963 1.01
CIFC Funding 2018-I Ltd. ‘A", FRN 6.59% Belgium total
18/04/2031 UsD 3213134 2,999,525 038 g 14,908,791 1.88
Magnetite XV Ltd. ‘AR’, FRN 6.60% Canada (31 December 2023: 4.99%)
25/07/2031 UsD 2,618,874 2,443,702 031 Bank of Nova Scotia (The), FRN 4.26%
12/12/2025 EUR 14,000,000 14,051,856 177
Cayman Islands total 7,416,929 0.94  Canadian Imperial Bank of Commerce,
FRN 4.26% 09/06/2025 EUR 550,000 551,342 0.07
Zﬁatgcﬁé?#gﬁimgraigfgbléﬁ?) o Daimler Truck Finance Canada, Inc., FRN
. 4.22% 18/03/2025 4,008,080 0.51
FRN 4.499% 29/06/2033 EUR 1,754,599 1,756,215 022 i éanﬁ f Canada, FRN 4,220 EUR 4,000,000
EP5C7% /Hglf;f’o&gggg 2021-G FCT"A’, FRN 5 842178 074 06/03/2026 EUR 6,000,000 6,006,600 0.76
BiDCEOH L FCT 2020 ‘A’. FRN EUR 5,814,298 T ' Royal Bank of Canada 0.13% 23/07/2024 EUR 1,000,000 997,860 0.13
4.52% SDFOESQZ ’ EUR 1441410 1445319 0.1  Toronto-Dominion Bank (The), FRN 4.17%
Bumper FR 2022-1 ‘A’ FRN 4.34% 16/02/2027 EUR 10,200,000 10,227,856 1.29
27/04/2032 EUR 2,930,111 2,936,155 037 capadatotal 35,843,504 453
France total 11,979,867 1.51  China (31 December 2023: 0.00%)
China Development Bank 0.00%
Germany (31 December 2023: 0.78%) 57/09/2024 1 1 >
Red & Black Auto Germany 10 UG ‘A", FRN /09/20 EUR 16,000,000 5,851,360 .00
4.05% 15/09/2032 EUR 3,925,736 3,928,206 049 china total
Red & Black Auto Germany 8 UG ‘A", FRN 15,851,360 2.00
4.30% 15/09/2030 EUR 1,548,220 1,552,890 0.20  pepmark (31 December 2023: 1.91%)
Danske Bank A/S 0.00% 07/03/2025 EUR 4,000,000 3,901,012 0.49
Germany total 5,481,096 0.69  Danske Bank A/S, FRN 4.26% 11/08/2025 EUR 2,500,000 2,505,600 0.32
reland (31 December 2023: 0.97%) Jyske Bank A/S 0.00% 05/06/2025 EUR 6,000,000 5,800,386 0.73
Madison Park Euro Funding XIV DAC
‘AR’ FRN 4.71% 15/07/2032 EUR 4998162 4,970,352 0.63 Denmarktotal 12,206,998 1.54
Palmer Square European Loan Funding P . 0
2022-1 DAC ‘A, FRN 4.63% 15/10/2031 EUR 300295  2.991,992 038 land g{fﬁig’;’ﬁﬁ?g;/;}”ﬂ
06/09/2026 EUR 7,000,000 7,043,400 0.89
Ireland total 7,962,344 L0l op Corporate Bank plc 0.00%
Luxembourg (31 December 2023: 4.13%) 24/03/2025 EUR 8,000,000 7,790,205 0.98
Bavarian Sky SA ‘A’, FRN 4.02% Finland total
20/03/2030 EUR 2,576,636 2,579,007 0.33 14,833,605 1.87
Bumper DE SA A", FRN 4.18% France (31 December 2023: 13.11%)
23/08/2032 L EUR 5,278,111 5,286,873 0.67 Bank of China Ltd., Paris Branch 0.00%
gonapazrgggﬂt VCL 35 A", FRN 4.31% N 00 2/07/2024 EUR 7,000,000 6,977,401 0.88
1/oy/ o 0 EUR 463,081 463,5 06 Banque Federative du Credit Mutuel SA
g?/“a?fz%?gm VCL 38 °A’, FRN 4.04% 5 503,336 g0 0-00%26/11/2024 EUR 6,000,000 5,908,609 0.75
L o EUR 5,498,569 et . Banque Federative du Credit Mutuel SA
gf/ﬂaz%tofggm VCL 39 'A', FRN 4.03% R 02y 0-00% 29/11/2024 EUR 10,000,000 9,844,752 1.24
L 0 EUR 1,780,740 oe . Banque Federative du Credit Mutuel SA
g?”agagto”;g”t VCL 40 °A’, FRN 4.03% 5003217 037 0-00% 23/01/2025 EUR 4,000,000 4,002,180 0.50
/08/ . o EUR 2,900,369 e : Banque Federative du Credit Mutuel SA
S?/Tf/%?gem VCL 41°A’, FRN 4.07% 5 154112 0oy 0-00% 04/02/2025 EUR 5,000,000 4,889,909 0.62
EUR 2,151,545 o - Banque Federative du Credit Mutuel SA
EBD Germa”\{ ZASS 5?2?%’\@52‘950? - 0.00% 04/03/2025 EUR 2,000,000 1,950,604 0.25
ngfggggn LA e EUR 2067280 5071004 026 BPCESA, FRN 4.10% 06/09/2024 EUR 8,000,000 8,001,680 1.01
Silver Arrow SA Compartment 14 ‘A’, FRN o o ’ BPCE SA 0.00% 21/11/2024 EUR 500,000 492,629 0.06
4.30% 15/06/2029 ' EUIR 1,021,543 1,023,672 0.3  BPCESA0.00% 26/11/2024 EUR 3,000,000 2954304 0.37
Silver Arrow SA Compartment 16 “A’, FRN e BPCE SA 3.63% 17/04/2026 EUR 2,000,000 2,001,266 0.25
4.08% 15/09/2030 EUR 4,206,142 4,213,696 0.53  BPCE SA 3.50% 25/01/2028 EUR 5,000,000 4,979,000 0.63
Silver Arrow SA Compartment 17 ‘A", FRN Bpifrance 0.00% 30/09/2024 EUR 5,000,000 4,953,436 0.63
4.00% 15/06/2031 EUR 3,686,125 3,689,910 0.47  Cie de Saint-Gobain SA, FRN 4.10%
18/07/2024 EUR 7,000,000 7,000,658 0.88
Luxembourg total 31,670,804 4.00 Credit Agricole SA 0.00% 27/11/2024 EUR 10,000,000 9,846,050 1.24
Credit Agricole SA 0.00% 02/01/2025 EUR 2,000,000 1,962,241 0.25
Netherlands (31 December 2023: 0.74%) Electricite de France SA 4.63%
Bumper NL 2023-1 BV “A’, FRN 4.27% 11/09/2024 EUR 7,500,000 7,507,830 0.95
éf/g3‘/dzo35A 0 Receivables 20214 B EUR 3,800,000 3,812,924 0.48  Engie SA 3.63% 06/12/2026 EUR 3,000,000 3,005,653 0.38
obaldrive Auto Recelvables - H
Gle Kering SA 3.75% 05/09/2025 EUR 6,000,000 6,003,396 0.76
lf.l" E‘E“; 5‘2'2{‘;/"8%0//32@%23 -~ EUR 312328 312,604 0.04 | 3 Banque Postale SA 0.00% 23/07/2024 EUR 10,000,000 10,000,208 126
15/05/2030 ' o ER 1430370 L434.601 o1s LOreal SA3.38% 23/01/2027 EUR 12,000,000 12,036,516 1.52
T T ' LVMH Moet Hennessy Louis Vuitton SE
3.38% 21/10/2025 EUR 5,000,000 4,991,500 0.63
Netherlands total IIY,
5,560,219 070 Schneider Electric SE 3.38% 06/04/2025 EIR 6,500,000 6,478,842 0.82
: . . Societe Generale SA, FRN 4.40%
Total investments in Asset-Backed Securities 70,071,259 8.85  19/01/2026 ° EUR  2.000.000 2,005,512 0.25
Societe Generale SA 4.25% 28/09/2026 EUR 2,400,000 2,428,365 0.31
Corporate Debt Securities (31 December 2023: 80.23%) Societe Generale SA 0.13% 18/02/2028 EUR 3,500,000 3,080,833 0.39
Australia (31 December 2023: 0.46%) Svengka Handelsbanken AB, Paris Branch
égﬂcuhltcu)rglc)os/agg/o&c/gggthtd” svaney 4,984,266 0.63 S.E%C')ia/oéf‘fi%éig?e”t 5A 0.00% e eaRon e o
Macquarie Bar 0 R 00n000 080 2 05/06/2025 EUR 5000000  4824,010 0.61
quarie Bank Ltd. 0.00% 23/09/2024 EUR 2,000,000 1,982,622 025 o oA FRN 4.06% 13/05/2026 3568870 0.0
Macquarie Bank Ltd. 0.00% 25/06/2025 EUR 3,000,000 2,895,980 037 VInaSA, -06% EUR 3,300,000 298, -
Transurban Finance Co. Pty. Ltd. 1.88%
16/09/2024 EUR 4,000,000  3.981,650 050 Francetotal 147,409,516 18.62
Australia total 13,844,518 1.75
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JPMorgan ETFs (Ireland) ICAV - EUR Ultra-Short Income UCITS ETF

Schedule of Investments (continued)

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Germany (31 December 2023: 3.67%) South Korea (31 December 2023: 0.16%)
DZ Bank AG Deutsche KEB Hana Bank 0.00% 06/11/2024 EUR 7,000,000 6,902,453 0.87
Zentra\;Genossenschaftsbank Frankfurt Kookmin Bank Co. Ltd. 0.00%
Am Main, FRN 4.25% 28/02/2025 EUR 5,000,000 5,004,850 0.63  17/07/2024 EUR 5,000,000 4,990,379 0.63
DZ Bank AG Deutsche Kookmin Bank Co. Ltd. 0.00%
Zentral-Genossenschaftsbank Frankfurt 27/11/2024 EUR 2,000,000 1,969,341 0.25
Am Main, FRN 4.46% 16/11/2026 EUR 5,000,000 5,019,500 0.63 woori Bank 0.00% 10/02/2025 EUR 9,000,000 8,796,653 111
Honda Bank GmbH 0.00% 16/09/2024 EUR 5,000,000 4,958,969 0.63
Honda Bank GmbH 0.00% 30/09/2024 EUR 3,000,000 2,971,009 0.37  South Korea total 22,658,826 2.86
Kreditanstalt fuer Wiederaufbau 2.88% )
29/05/2026 EUR 10,000,000 9,961,880 1.26  Spain (3{ DecemberZOZB: 2.35%)
Kreditanstalt fuer Wiederaufbau 0.00% Banco Bilbao Vizcaya Argentaria SA
15/06/2026 EUR 10,000,000 9,427,360 119  0.75% 04/06/2025 EUR 1,000,000 974,010 0.12
Kreditanstalt fuer Wiederaufbau 0.00% Banco Santander SA 0.20% 11/02/2028 EUR 7,100,000 6,308,350 0.80
31/03/2027 EUR 10,000,000 9,227,390 1.17  CaixaBank SA 0.00% 05/06/2025 EUR 5,000,000 4,823,997 0.61
Standard Chartered Bank AG 0.00% )
27/02/2025 EUR 6,000,000 5,854,678 0.74  Spain total 12,106,357 1.53
Standard Chartered Bank AG 0.00% )
03/03/2025 EUR 3,000,000 2,926,193 037 Supranational (31 Decembir2023: 0.00%)
Standard Chartered Bank AG 0.00% European Investment Bank 0.00%
09/05/2025 ° EUR 2,000,000 1,938,348 0.24 22/12/2026 EUR 10,000,000 9,302,640 1.18
Volkswagen Bank GmbH 4.25% S tional total
07/01/2026 EUR 6,500,000 6,537,895 0.83 >upranationaltota 9,302,640 118
Volkswagen Financial Services AG 0.00%
Sweden (31 December 2023: 7.45%)
i/zo/lﬁ?\fvzazze?w Financial Services AG 3.75% FUR 2000000 S o ovenska Handelsbanken AB 0.00%
/5% 06/03/2025 EUR 10,000,000 9,753,282 1.23
10/09/2026 = EUR  1750,000 1752544 022 \olyo Treasury AB 3.75% 25/11/2024 EUR 5000000 4,996,065 0.63
Volkswagen Leasing GmbH 0.00% Volvo Treasury AB. FRN 4.39%
19/07/2024 EUR 1,000,000 998,120 0.3 40/01/20% ¥ AB, : 3010.410 0.38
Volkswagen Leasing GmbH 1.38% | o EUR 3,000,000 T ’
20/01/2025 EUR 1,963,000 1936765 024 YO0 TEoSUNY AB, FRN 4.20%
EUR 5,500,000 5,505,170 0.70
Germany total 70,469,553 8.90  Syeden total 23,264,927 .94
Zggﬁnfﬂgﬁi ggcel_%begé ?]?Kgnfé 7%) Switzerland (31 December 2023: 0.69%)
Branch 0.00% 30/08/2024 EUR 5000000 4,967,825 0.63 UBSAG0.00% 24/04/2025 EUR  5000,000 4852720 0.61
Hong Kong total 4,967,825 0.63 Switzerland total 4,852,720 0.61
United Kingdom (31 December 2023: 17.43%)
. 0y
ILriEr'llgg‘;jJ(313[7663%2”}123%2?223'2558 & EUIR 3,500,000 3,497,168 0.44 Amcor UK Finance plc 0.00% 27/11/2024 EUR 3,000,000 2,950,867 0.37
Matchpoinf Finance plc 0.00% B o : Bank of China Ltd., London Branch
14/11/2024 ’ EUR 10,000,000 9,854,512 125 0-00%19/09/2024 EUR 7,000,000 6938354 0.88
Wells Fargo Bank International Unlimited (B)gy(l;éo/le\gggtreal, London Branch 3.68% EUR  10.000.000 10.006.677 126
Co. 0.00% 30/08/2024 EUR 15,000,000 14,900,839 1.88 ’ ’ ’ . :
Barclays plc 0.00% 18/09/2024 EUR 5,000,000 4,959,304 0.63
Ireland total Barclays plc 0.00% 07/03/2025 EUR 5,000,000 4,878,470 0.62
28,252,519 357 Chiba Bank Ltd. (The), London Branch
Italy (31 December 2023: 0.59%) 0.00% 13/08/2024 EUR 6,000,000 5,972,587 0.75
Intesa Sanpaolo SpA 4.50% 02/10/2025 EUR 5,000,000 5,039,350 0.64  Chiba Bank Ltd. (The), London Branch
0.00% 19/08/2024 EUR 4,000,000 3,979,285 0.50
Italy total 5,039,350 0.64 Commonwealth Bank of Australia,
London Branch 0.00% 20/11/2024 EUR 10,000,000 9,859,003 1.24
Japan (31 December 2023: 0.26%) Credit Agricole SA, London Branch
Asahi Group Holdings Ltd. 0.16% 0.00% 22/11/2024 EUR 5,000,000 4,925,478 0.62
23/10/2024 EUR 800,000 790,880 010 (redit Agricole SA, London Branch
0.00% 26/11/2024 EUR 10,000,000 9,847,031 1.24
Japan total 790,880 0.10  Diageo Finance plc, FRN 4.02%
Luxembourg (31 December 2023: 1.80%) 20{36/20526 hs International Bank EUR 5,000,000 4,997,760 0.63
Bank of China Ltd., Luxembourg Branch oldman >achs Internationa’ Banx,
0.00% 02/07/202'4 EUR  1.000.000 999,582 0.13 London Branch 0.00% 09/09/2024 EUR 3,000,000 2,977,589 0.38
SLmderIand Receivables SA 0.00% e ’ ’ Goldman Sachs International Bank,
20/10/2024 : EUR 3.000.000 2060.893 037 London Branch 0.00% 04/11/2024 EUR 5,000,000 4,934,382 0.62
Sunderland Receivables SA 0.00% e e ’ Goldman Sachs International Bank,
: London Branch 0.00% 15/11/2024 EUR 5,000,000 4,929,026 0.62
06/11/2024 EUR 3,000,000 2,958,450 037 Industrial & Commercial Bank of China
Ltd., London Branch 0.00% 31/07/2024 EUR 6,000,000 5,979,369 0.75
Luxembourg total 6,918,925 0.87  |ndustrial & Commercial Bank of China
Netherlands (31 December 2023: 8.10%) Ltd., London Branch 0.00% 07/08/2024 EUR 1,000,000 995,825 0.3
Cooperatieve Rabobank UA 0.00% Industrial & Commercial Bank of China
27/06/2025 EUR 7,000,000 6,754,149 0.85 Ltd., London Branch 0.00% 18/11/2024 EUR 12,000,000 11,828,557 1.49
Heineken NV 0.00% 18/07/2024 EUR 1,000,000 997,968 0.3 KEBHana Bank, London Branch 0.00%
Heineken NV 3.63% 15/11/2026 EUR 2,600,000 2,608,866 033 18/07/2024 . EUR  3,000000 2993746 038
Mercedes-Benz International Finance BV Tgﬁog/a;gziank’ London Branch 0.00% 901524 o
3.40% 13/04/2025 EUR 7,000,000 6,981,562 0.88 . EUR 1,000,000 , :
Mercedes-Benz International Finance BV, K8EB Hggz; Bank, London Branch 0.00% 50543 03
FRN 3.92% 11/06/2026 EUR 3,000,000 2,996,400 038 | “ir/n,n S Co. L. Lodon Branch EUR 3,000,000 954,377 37
Mercedes-Benz International Finance BV 0OKMI 0. Ld., Lodon Branc
3.00% 10/07/2027 EUR 4000000  3.961064 050 0-00% 15/08/2024 EUR 5,000,000 4,975,581 0.63
Toyota Motor Finance Netherlands BV Lloyds Bank Corporate Markets pic 4.13%
3.38% 13/01/2026 EUR 4300000 4,287,203 054 30/05/2027 EUR 3,000,000 3047382 0.38
Toyota Motor Finance Netherlands BV Lloyds Bank plc 0.00% 11/07/2024 EUR 3,000,000 2996148 038
3.13% 11/01/2027 6,447,012 0.81  Mitsubishi Corp. Finance plc 0.00%
6 11/01/. EUR 6,500,000 02/10/2024 EUR 3,000,000 2,969,272 0.37
Netherlands total Mitsubishi Corp. Finance plc 0.00%
35,034,224 442 1700/2024 EUR 6,000,000  5929,470 0.75
New Zealand (31 December 2023: 0.00%) Mitsubishi HC Capital UK plc, FRN 4.33%
ANZ New Zealand Int'l Ltd. 1.13% 15/05/2025 EUR 3,000,000 2,999,101 0.38
20/03/2025 EUR 3,500,000 3,434,032 0.43  Mizuho Bank Ltd., London Branch 0.00%
29/08/2024 EUR 3,000,000 2,980,515 0.38
New Zealand total 3,434,032 0.43  MUFG Bank Ltd., London Branch 0.00%
07/11/2024 EUR 10,000,000 9,861,654 1.25
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JPMorgan ETFs (Ireland) ICAV - EUR Ultra-Short Income UCITS ETF
Schedule of Investments (continued)

As at 30 June 2024

Quantity/ Fair % of

Nominal Value Net

Investments Currency Value EUR Assets
National Westminster Bank plc 0.00%
11/09/2024 EUR 5,000,000 4,961,958 0.63
Nationwide Building Society, FRN 4.25%
07/06/2025 EUR 4,000,000 4,009,760 0.51
NatWest Markets plc 0.80% 12/08/2024 usb 2,727,000 2,529,528 0.32
Standard Chartered plc 0.00%
09/01/2025 EUR 6,000,000 6,002,345 0.76
Sumitomo Mitsui Banking Corp., London
Branch 0.00% 06/11/2024 EUR 10,000,000 9,867,027 1.25
Toronto-Dominion Bank (The), London
Branch 0.00% 18/11/2024 EUR 4,000,000 3,942,762 0.50
Woori Bank, London Branch 0.00%
16/09/2024 EUR 5,000,000 4,959,151 0.63
United Kingdom total 179,930,865 22.72
United States (31 December 2023: 6.52%)
AT&T, Inc. 3.55% 18/11/2025 EUR 5,000,000 4,990,500 0.63
Procter & Gamble Co. (The) 0.00%
22/07/2024 EUR 4,000,000 3,990,529 0.50
Protective Life Global Funding 0.78%
05/07/2024 usb 2,727,000 2,543,027 0.32
Stanley Black & Decker, Inc. 0.00%
03/07/2024 EUR 6,000,000 5,996,864 0.76
United States total 17,520,920 221
Total investments in Corporate Debt Securities 679,442,945 85.80
Government Debt Securities (31 December 2023: 2.68%)
Luxembourg (31 December 2023: 0.00%)
European Financial Stability Facility
0.00% 20/07/2026 EUR 10,000,000 9,396,180 1.19
Luxembourg total 9,396,180 1.19
South Korea (31 December 2023: 0.00%)
Export-Import Bank of Korea 0.00%
19/10/2024 EUR 2,257,000 2,231,196 0.28
Korea Development Bank (The) 0.00%
10/07/2024 EUR 3,591,000 3,587,976 0.45
South Korea total 5,819,172 0.73
Supranational (31 December 2023: 0.00%)
European Union 0.00% 06/07/2026 EUR 5,000,000 4,711,365 0.60
Supranational total 4,711,365 0.60
Total investments in Government Debt Securities 19,926,717 2.52
Total Bonds 769,440,921 97.17
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JPMorgan ETFs (Ireland) ICAV - EUR Ultra-Short Income UCITS ETF

Schedule of Investments (continued)
As at 30 June 2024
Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty EUR Assets
EUR 12,215,913 usb 13,087,751 05/08/2024 Goldman Sachs 24,613
Total unrealised gain on Forward Currency Contracts (31 December 2023: 0.01%) 24,613 -
EUR 12,050,157 usb 13,087,751 03/07/2024 HSBC (160,855) (0.02)
usb 13,087,751 EUR 12,234,973 03/07/2024 Goldman Sachs (23,961) -
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.00)%) (1) (184,816) (0.02)
Fair % of
Value Net
EUR Assets
Total financial assets at fair value through profit or loss 769,465,534 97.17
Total financial liabilities at fair value through profit or loss (184,816) (0.02)
Cash 206,055 0.03
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 8.27%)
JPMorgan Liquidity Funds - EUR Liquidity LVNAV Fund - Class X (TO acc.) (2) EUR 2,448 25,411,995 3.21
Total Cash equivalents 25,411,995 3.21
Other assets and liabilities (3,038,641) (0.39)
Net asset value attributable to holders of redeemable participating shares 791,860,127 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 42.37
Transferable securities and money market instruments dealt in on another regulated market 2.63
Transferable securities and money market instruments other than those admitted to an official stock exchange listing or dealt in on another regulated market 51.39
Collective investment schemes 3.18
OTC financial derivative instruments -
Other assets 0.43
Total Assets 100.00

(1) Prior year percentage of net asset value rounds to 0.00%.
(2) A related party to the Fund.
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JPMorgan ETFs (Ireland) ICAV - Europe Research Enhanced Index Equity (ESG) UCITS ETF

Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Equities (31 December 2023: 98.88%) Ireland (31 December 2023: 1.61%)
Austria (31 December 2023: 0.18%) Efcel?:;n Ic SSE 1812';881 63‘22;"?;2 %‘32
Erste Group Bank AG EUR 53,623 2,372,282 014 =XP P . »794 -
Kingspan Group plc EUR 172,945 13,749,128 0.82
Austria total 2,372,282 014 joiand total 24,425,147 La6
Belgium (31 December 2023: 0.69%)
Anheuser-Busch InBev SA/NV EUR 118,819 6,430,484 038 ’Efa”? EIADefemb”?OB’ 2.18%) - -
KBC Group NV EUR 91,915 6,057,199 036 ENeISP EUR 617,919 Lz, :
Ferrari NV EUR 14,947 5,690,323 0.34
Belgium total FinecoBank Banca Fineco SpA EUR 665,674 9,266,182 0.55
12,487,683 074 Intesa Sanpaolo SpA EUR 1,010,645 3,507,949 0.21
Denmark (31 December 2023: 5.27%) UniCredit SpA EUR 622,811 21,552,375 1.29
Carlsberg A/S ‘B’ DKK 90,371 10,125,981 0.60
DSV A/S DKK 25,757 3,685,270 0.22  ltaly total 44,029,595 2.63
Novo Nordisk A/S ‘B’ DKK 608,068 81,994,931 4.90
’ g Netherlands (31 December 2023: 8.80%)
Vestas Wind Systems A/S DKK 92,216 1,993,956 0.12 Adyen NV EUR 3,298 3671334 022
Denmark total Argenx SE EUR 3,498 1,429,283 0.09
97,800,138 584 oL Holding NV EUR 79,461 76,616,296 457
Finland (31 December 2023: 2.06%) Ferrovial SE EUR 201,355 7,301,132 0.44
Kone OYJ ‘B’ EUR 162,878 7,507,047 0.45  Heineken NV EUR 128,830 11,633,349 0.69
Nokia 0YJ EUR 766,688 2,728,259 0.16  ING Groep NV EUR 393,612 6,282,835 0.37
Nordea Bank Abp SEK 1,340,245 14,890,237 0.89  Koninklijke Ahold Delhaize NV EUR 141,691 3,909,255 0.23
UPM-Kymmene OYJ EUR 141,937 4,629,985 0.28  Koninklijke KPN NV EUR 3,201,252 11,460,482 0.68
) Koninklijke Philips NV EUR 124,991 2,948,538 0.18
Finland total 29,755,528 1.78 NN Group NV EUR 313,923 13,639,954 0.81
Prosus NV EUR 286,009 9,512,659 0.57
France (31 December 2023: 19.85% R ’ i
A Uqu(ide n 0 EUR 172.927 7.880.667 Lo Stellantis NV EUR 858,979 15,870,496 0.95
AXA SA EUR 220,839 6,751,048 0.40 Universal Music Group NV EUR 212,158 5,893,749 0.35
BNP Paribas SA EUR 214743 12,783,651 076  Wolters Kluwer NV EUR 47,111 7,292,783 0.44
Capgemini SE EUR 76,463 14,199,179 0.85
Cie de Saint-Gobain SA EUR 45,055 3,271,894 020 Netherlandstotal 177,462,145 10.59
Cie Generale des Etablissements Spain (31 December 2023: 2.90%)
Michelin SCA EUR 431,546 15,583,126 0.93 " Banco Bilbao Vizcaya Argentaria SA EUR 563,477 5,269,637 0.32
Danone SA EUR 67,353 3,844,509 0.23 Banco Santander SA EUR 4,928,908 21,344,636 1.28
Dassault Systemes SE EUR 158,656 5,600,557 033 Cellnex Telecom SA EUR 150,789 4,579,462 0.27
Eng_|e SA ) EUR 1,168,182 15,577,707 0.93  |perdrola SA EUR 484,991 5,875,666 0.35
EssilorLuxottica SA EUR 25,590 5,148,708 031 |ndustria de Diseno Textil SA EUR 261,657 12,130,418 0.72
Hermes International SCA EUR 3,245 6,944,300 0.41
Kering SA EUR 4,248 1,437,948 0.09  Spain total 49,199,819 294
Legrand SA EUR 178,695 16,554,305 0.99
L'Oreal SA EUR 39.178 16,064,939 0.96  Sweden (31 December 2023: 3.30%)
LVMH Moet Hennessy Louis Vuitton SE EUR 55,767 39,795,331 238  AssaAbloy AB'B" SEK 136,644 3,606,905 0.21
Orange SA EUR 705,076 7437141 0.44  Atlas Copco AB ‘A SEK 1,466,981 25,746,379 1.54
Pernod Ricard SA EUR 79326 10,050,604 0.60 BolidenAB SEK 56,728 1,694,836 0.10
Publicis Groupe SA EUR 8,261 820,978 0.05 Investor AB'B" SEK 266,255 6,807,654 0.41
Sanofi SA EUR 143,765 12,930,224 0.77 Nibe Irjdustr\er AB ‘B SEK 130,728 517,611 0.03
Schneider Electric SE EUR 148303 33,264,363 199 Sandvik AB SEK 703,618 13,167,211 0.79
Societe Generale SA EUR 435,060 9,536,515 0.57
TotalEnergies SE EIR 296,290 18,467,756 Lo Swedentotal 51,540,596 3.08
Vinci SA EUR 177,525 17,464,909 104 switzerland (31 December 2023: 15.48%)
Vivendi SE EUR 79,685 777,407 0.05  ABB Ltd. CHF 251,181 13,019,714 0.78
Adecco Group AG CHF 57,543 1,781,723 0.1
France total 302,196,766 18.04  Alcon, Inc. CHF 87,803 7,313,615 0.44
Germany (31 December 2023: 12.98%) Cie Financiere Richemont SA CHF 132,888 19,352,127 116
adidas AG EUR 32,967 7.351,641 0.44  DSM-Firmenich AG EUR 27,644 2,919,206 0.17
Allianz SE EUR 113,437 29,436,902 1.76 Givaudan SA CHF 1,136 5,024,907 0.30
BASF SE EUR 06,133 4,343,770 0.26 G\gncore plc GBP 1,272,029 6,767,960 0.40
Carl Zeiss Meditec AG EUR 18.884 1,239,735 0.07 Julius Baer Group Ltd. CHF 44,834 2,336,960 0.14
Delivery Hero SE ‘A EUR 79,022 1,750,337 010 LonzaGroup AG CHF 29426 14,983,793 0.89
Deutsche Boerse AG EUR 12515 2,391,617 0.14  Nestle SA CHE 562196 53.541,606 320
Deutsche Post AG EUR 383455 14,490,765 0.86  Novartis AG _ CHE 307,731 30,729,178 1.83
Deutsche Telekom AG EUR 301,336 18,815,369 112 Partners Gr_oup Holding AG CHF 2,506 3,002,804 0.18
Dr ING hc F Porsche AG, Preference EUR 32,545 2,262,528 013  Roche Holding AG CHF 145093 37,588,081 2.24
E.ON SE EUR  964.048 11,814,408 071 SandozGroup AG CHF 271,845 9,184,996 0.55
Henkel AG & Co. KGaA, Preference EUR 15,961 1,328,274 0.08  Schindler Holding AG CHF 17,600 4,126,451 0.25
Infineon Technologies AG EUR 496,250 17,023,856 102 5055A CHF 94,452 7,845,872 047
Mercedes-Benz Group AG EIR 109727 7,085,072 0.42 SlkaAG . CHE 15,919 425,350 0.5
Merck KGaA EUR 12.621 1,953,100 012 Straumann Holding AG CHF 17,605 2,034,564 0.12
MTU Aero Engines AG EUR 15,869 3,789,517 023  UBSGroup AG CHF 403,744 11,088,475 0.66
Muenchener Zurich Insurance Group AG CHF 31,645 15,742,415 0.94
Rueckversicherungs-Gesellschaft AG in .
Muenchen EUR 38,789 18,114,463 1.08 Switzerland total 252,636,457 15.08
Ex\f SAEG EUR 168,119 5 65'5367 é‘j% ??5 United Kingdom (31 December 2023: 22.94%)

/ EUR — 140,46 200, =7 3iGroup pic GBP 555690  20,095215 1.20
siemens AG EUR 155,862 27,076,347 162 \nglo American plc GBP 178448 5,266,073 031
symrise AG ‘A’ EUR 50,031 5,718,543 034 nshtead Group plc GBP 28,231 1,758,784 0.10
Vonovia SE EUR 121,726 3,231,825 0.19 : ona
Zalando SE 2 265,530 015 Astrazenecaplc GBP 335,594 48,908,012 2.92

alando EUR 112,635 465, 15 Barclays plc GBP 6,370,308 15,695,921 0.94

Berkeley Group Holdings plc GBP 176,871 9,571,235 0.57

Germany total "
/ 213,615,521 1275 gppic GBP 4,793,551 26,867,156 1.60
Hong Kong (31 December 2023: 0.55%) Centrica plc GBP 7,618,295 12,121,536 0.72
Prudential plc GBP 884,687 7,496,247 0.45  Compass Group plc GBP 132,404 3,373,205 0.20
Diageo plc GBP 393,386 11,550,983 0.69
Hong Kong total 7,496,247 0.45 GSKplc GBP 895,335 16,151,876 0.96
HSBC Holdings plc GBP 2,503,276 20,192,461 1.21
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Quantity/ Fair % of
Nominal Value Net
Investments Currency Value EUR Assets
InterContinental Hotels Group plc GBP 92,483 9,082,099 0.54
Intertek Group plc GBP 127,895 7,231,685 0.43
Lloyds Banking Group plc GBP 22,972,035 14,831,743 0.89
London Stock Exchange Group plc GBP 40,496 4,489,809 0.27
National Grid plc GBP 206,993 2,154,803 0.13
Next plc GBP 59,250 6,314,697 0.38
Reckitt Benckiser Group plc GBP 174,372 8,806,662 0.53
RELX plc GBP 629,743 27,029,208 1.61
Rio Tinto plc GBP 324,245 19,890,608 1.19
Shell plc GBP 1,438,490 48,083,338 2.87
SSE plc GBP 812,608 17,151,445 1.02
Standard Chartered plc GBP 666,084 5,625,096 0.34
Taylor Wimpey plc GBP 2,317,370 3,885,350 0.23
Tesco plc GBP 3,041,206 10,976,280 0.66
Unilever plc GBP 387,864 19,877,290 119
United Kingdom total 396,982,570 23.70
Total investments in Equities 1,662,000,494 99.22
Fair % of
Value Net
EUR Assets
Total financial assets at fair value through profit or loss 1,662,000,494 99.22
Cash 655,676 0.04
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 0.62%)
JPMorgan Liquidity Funds - EUR Liquidity LVNAV Fund - Class X (TO acc.) (1) EUR 961 9,973,702 0.60
Total Cash equivalents 9,973,702 0.60
Other assets and liabilities 2,373,782 0.14
Net asset value attributable to holders of redeemable participating shares 1,675,003,654 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 99.17
Collective investment schemes 0.60
Other assets 0.23
Total Assets 100.00

(1) A related party to the Fund.
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JPMorgan ETFs (Ireland) ICAV - Eurozone Research Enhanced Index Equity (ESG) UCITS ETF

Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Equities (31 December 2023: 99.04%) Ireland (31 December 2023: 1.439%)
Austria (31 December 2023: 0.34%) AerCap Holdings NV usb 7773 675945 018
Erste Group Bank AG EUR 35,045 1,550,391 041 ABGroupplc EUR 192209 948,744 0.25
Kerry Group plc ‘A EUR 7,610 575,696 0.15
Austria total 1.550.391 0.41 Kingspan Group plc EUR 48,297 3,839,611 1.02
Belgium (31 December 2023: 1.56%) Ireland total 6,039,996 1.60
Anheuser-Busch InBev SA/NV EUR 61,906 3,350,353 0.89
! Italy (31 December 2023: 5.58%)
E?g g/r;nup W EHE 32’333 2‘%%3’2283 8?2 Assicurazioni Generali SpA EUR 29,654 690,642 0.18
! ’ ' Enel SpA EUR 471,517 3,062,031 0.81
Belgium total ENI SpA EUR 90,423 1,297,932 0.34
6,327,960 1.68 Ferrari NV EUR 7,923 3,016,286 0.80
Finland (31 December 2023: 3.73%) FinecoBank Banca Fineco SpA EUR 175,961 2,449,377 0.65
Kone OYJ ‘B’ EUR 76,366 3,519,709 0.93  Intesa Sanpaolo SpA EUR 736,191 2,555,319 0.68
Neste OV EUR 18,523 307,945 0.08  Moncler SpA EUR 7,552 430,917 0.12
Nokia OYJ EUR 122,082 434,429 0.12 Prysmian SpA EUR 36,747 2,124,712 0.56
Nordea Bank Abp EUR 411,716 4,576,223 1.21  UniCredit SpA EUR 200,420 6,935,534 1.84
Sampo OYJ ‘A’ EUR 8,130 326,013 0.09
UPM-Kymmene OYJ EUR 92,316 3,011,348 0.80 Italytotal 22,562,750 5.98
Wartsila OYJ Ab 1,091,664 0.29
P EUR 60,648 Luxembourg (31 December 2023: 0.15%)
Finland total 13.267.331 352 ArcelorMittal SA EUR 21,987 469,862 0.13
France (31 December 2023: 37.53%) Luxembourg total 469,862 0.13
Accor SA 248,835 0.07
Air Liquide SA EHE 58‘;1993 0,642 931 256 Netherlands (31 December 2023: 16.42%)
AXA SA EUR 135957 4156205 Lo Adven NV EUR 1,485 1,653,102 0.44
BioMerieux EUR 13566 1,203.983 032 Argenx SE ] EUR 3,893 1,590,680 0.42
BNP Paribas SA EUR 86268 5135534 136 ASM Intemlanonal NV EUR 1,486 1,057,735 0.28
C . ! poes ASML Holding NV EUR 31,852 30,711,698 8.14
apgemini SE EUR 24,197 4,493,383 1.19 r ial SE 2613.022 0.69
Cie de Saint-Gobain SA EUR 27,128 1,970,035 0.52 H‘Zr.;%vk':n N EUR 72,069 Jteton o
Cie Generale des Etablissements Michelin ' EUR 45,548 i :
SCA EUR 129.735 4684731 124 ING Groep NV ‘ EUR 178,831 2,854,500 0.76
Danone SA EUR 32926 1,879,416 050  Koninklijke Ahold Delhaize NV EUR 95,731 2,641,218 0.70
Dassault Systemes SE EUR 86,013 3,036,259 0.80 Kon!nkl!!ke KPN_ NV EUR 896,391 3,209,080 0.85
Edenred SE EUR 14,532 572,706 0.15  Koninklijke Philips NV EUR 57,260 1,350,763 0.36
Engie SA EUR  325.663 4342716 115 NN Group NV EUR 82,461 3,582,930 0.95
EssilorLuxottica SA EUR 15858 3,190,630 0.85 Prosus NV EUR 109,837 3,653,179 0.97
Hermes International SCA EUR 1957 4,187,980 111 QIAGEN NV EUR 12,690 489,200 0.13
Kering SA EUR 3517 1.190,504 032 Stellantis NV EUR 281,059 5,191,160 137
Legrand SA EUR 51 ;165 4,767,718 1.26  Universal Music Group NV EUR 38,328 1,064,752 0.28
L'Oreal SA EUR 16745 6,866,287 182 Wolters Kluwer NV EUR 25491 3,946,007 1.05
LVMH Moet Hennessy Louis Vuitton SE EUR 23,510 16,776,736 4.45
Orange SA ' EUR 300341 2,809,390 0.74 Netherlands total 69,722210  18.48
Pernvoq Ricard SA EUR 28,749 3,642,498 0.97  portugal (31 December 2023: 0.11%)
Publicis Groupe SA EUR 7,891 784,208 0.21  EDP - Energias de Portugal SA EUR 90,779 317,636 0.08
Sanofi SA EUR 100,391 9,029,167 2.39
Sartorius Stedim Biotech EUR 1,853 284,065 0.07  Portugal total 317,636 0.08
Schneider Electric SE EUR 52,144 11,695,899 3.10 X )
Societe Generale SA EUR 152,992 3,353,585 0.89  Spain (31 December 2023: 6.25%)
TotalEnergies SE EUR 204362  12737.883 338 Amadeus IT Group SA A EUR 15874 986,410 0.26
Veolia Environnement SA EUR 50339 1,405,465 0.37 Banco Bilbao Vizcaya Argentaria SA EUR 352,021 3,292,100 0.87
vinci SA EUR 60'782 5979 733 158 BancoSantander SA EUR 1,739,254 7,531,839 2.00
' T CaixaBank SA EUR 96,954 479,244 0.13
France total 130.068.482 34.47 Cellnex Telecom SA EUR 55,078 1,672,719 0.44
T Iberdrola SA EUR 422,970 5,124,282 1.36
Germany (31 December 2023: 25.37%) Industria de Diseno Textil SA EUR 104,516 4,845,362 1.28
adidas AG EUR 12,557 2,800,211 0.74  Repsol SA EUR 30,933 455,798 0.12
Allianz SE EUR 39,851 10,341,334 2.74
BASF SE EUR 46,440 2,098,391 0.56  Spain total 24,387,754 6.46
Bayerische Motoren Werke AG EUR 11,607 1,025,827 0.27 .
Brenntag SE EUR 31.220 1,965,611 0.52 Swrtze(/and (31 December 2023: 0.42%)
Carl Zeiss Meditec AG EUR 11,339 744,405 020 DSM-Firmenich AG EUR 13,022 1,375,123 0.37
Delivery Hero SE ‘A’ EUR 24506 542,808 0.14 STMicroelectronics NV EUR 26,868 990,489 0.26
Deutsche Boerse AG EUR 20,282 3,875,890 1.03 .
Deutsche Post AG EUR 113,097 4,273,936 113 Switzerland total 2,365,612 0.63
Deutsche Telekom AG EUR 297,102 6,975,955 L85 ynited Kingdom (31 December 2023: 0.15%)
Dr ING hc F Porsche AG, Preference EUR 12,506 869,417 0.23  Coca-Cola Europacific Partners plc usp 9,647 655,915 0.17
E.ON SE EUR 321,714 3,942,605 1.05
Fresenius SE & Co. KGaA EUR 18,120 505,186 0.13  United Kingdom total 655,915 0.17
Infineon Technologies AG EUR 159,103 5,458,028 1.45
Mercedes-Benz Group AG EUR 65,916 4,256,196 113 Total investments in Equities 373,809,959 99.07
Merck KGaA EUR 21,298 3,295,865 0.87
MTU Aero Engines AG EUR 8,261 1,972,727 0.52
Muenchener
Rueckversicherungs-Gesellschaft AG in
Muenchen EUR 13,041 6,090,147 1.61
RWE AG EUR 77,759 2,484,400 0.66
SAP SE EUR 70,594 13,378,975 3.55
Siemens AG EUR 72,541 12,601,823 3.34
Siemens Energy AG EUR 29,787 724,122 0.19
Siemens Healthineers AG EUR 30,609 1,646,764 0.44
Symrise AG ‘A’ EUR 13,695 1,565,339 0.41
Volkswagen AG, Preference EUR 9,699 1,022,275 0.27
Vonovia SE EUR 32,274 856,875 0.23
Zalando SE EUR 34,671 758,948 0.20
Germany total 96,074,060 25.46
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JPMorgan ETFs (Ireland) ICAV - Eurozone Research Enhanced Index Equity (ESG) UCITS ETF

Schedule of Investments (continued)
As at 30 June 2024
Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty EUR Assets
Class CHF Hedged (acc)*
CHF 61,827 EUR 63,902 02/07/2024 Barclays 296 -
CHF 11,774,720 EUR 12,007,644 02/07/2024 Goldman Sachs 218,527 0.06
CHF 120,395 EUR 124,313 02/07/2024 Morgan Stanley 697 -
EUR 60,591 CHF 57,737 02/07/2024 Barclays 640 -
EUR 11,988,476 CHF 11,500,689 02/07/2024 Goldman Sachs 46,842 0.01
EUR 208,572 CHF 198,888 02/07/2024 HSBC 2,059 -
EUR 127,671 CHF 122,925 02/07/2024 HSBC 33
EUR 99,920 CHF 95,410 02/08/2024 HSBC 619
EUR 127,904 CHF 123,021 02/07/2024 Morgan Stanley 167
EUR 68,766 CHF 65,414 02/08/2024 Morgan Stanley 684
Total unrealised gain on Forward Currency Contracts (31 December 2023: 0.47%) 270,564 0.07
Class CHF Hedged (acc)*
CHF 93,406 EUR 97,796 02/08/2024 Barclays (581)
CHF 93,611 EUR 97,332 02/07/2024 Goldman Sachs (132)
CHF 156,074 EUR 163,955 02/08/2024 Goldman Sachs (1,516) -
CHF 11,500,689 EUR 12,015,355 02/08/2024 Goldman Sachs (45,657) (0.01)
CHF 132,381 EUR 139,506 02/07/2024 Morgan Stanley (2,049) -
CHF 139,539 EUR 146,679 02/08/2024 State Street (1,450)
EUR 183,452 CHF 179,674 02/07/2024 Bank of America Merrill Lynch (3,111)
EUR 123,789 CHF 118,946 02/08/2024 BNP Paribas (8)
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.01)%) (54,504) (0.01)
*Contracts entered into for share class currency hedging purpose.
Fair % of
Value Net
EUR Assets
Total financial assets at fair value through profit or loss 374,080,523 99.14
Total financial liabilities at fair value through profit or loss (54,504) (0.01)
Cash 147,314 0.04
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 0.45%)
JPMorgan Liquidity Funds - EUR Liquidity LVNAV Fund - Class X (TO acc.) (1) EUR 275 2,856,920 0.76
Total Cash equivalents 2,856,920 0.76
Other assets and liabilities 290,339 0.07
Net asset value attributable to holders of redeemable participating shares 377,320,592 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 99.02
Collective investment schemes 0.76
OTC financial derivative instruments 0.07
Other assets 0.15
Total Assets 100.00

(1) A related party to the Fund.
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JPMorgan ETFs (Ireland) ICAV - GBP Ultra-Short Income UCITS ETF
Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value GBP Assets  Investments Currency Value GBP Assets
Bonds Toronto-Dominion Bank (The), FRN
. 5.66% 22/04/2025 GBP 1,000,000 1,001,163 0.53
Asset-Backed Securities (31 December 2023: 1.32%) Toronto-Dominion Bank (The) 0.00%
12/06/2025 BP 1, X 952,114 0.50
Cayman Islands (31 December 2023: 0.45%) 06/ G 000,000
Benefit Street Partners CLO VIII Ltd. Canada total
‘AIAR’, FRN 6.69% 20/01/2031 usop 333,589 264,106 0.14 26,545,188 14.05
CBAM 2017-1 Ltd. ‘Al’, FRN 6.84% China (31 December 2023: 0.56%)
20/07/2030 usb 235,347 186,178 0.10  Bank of Communications Co. Ltd. 0.00%
CIFC Funding 2018-I Ltd. ‘A’, FRN 6.59% 12/09/2024 GBP 1,000,000 988,661 0.52
18/04/2031 usb 682,791 540,410 0.28
LCM 26 Ltd. ‘Al’, FRN 6.66% 20/01/2031 usp 261,447 207,174 0.1  China total 988,661 0.52
Cayman Islands total 1,197,868 0.63 Denmark (31 December 2023: 0.00%)
Danske Bank A/S 0.00% 23/05/2025 GBP 1,500,000 1,431,942 0.76
France (31 December 2023: 0.15%)
BPCE Home Loans FCT 2020 ‘A’, FRN Denmark total 1,431,942 0.76
4.52% 31/10/2054 EUR 288,282 245,079 0.13
Finland (31 December 2023: 2.80%)
France total 245,079 0.13  Nordea Bank Abp 0.00% 19/07/2024 GBP 3,000,000 2,991,137 1.58
. ) OP Corporate Bank plc 0.00%
United Kingdom (31 December 2023: 0.69%) 12/02/2025 GBP 1,500,000 1,452,152 0.77
Bavarian Sky UK 5 plc ‘A’, FRN 5.83% OP Corporate Bank plc 0.00%
20/04/2031 GBP 880,243 881,803 0.47  14/03/2025 GBP 2,000,000 1,927,968 1.02
United Kingdom total 881,803 0.47  Finland total 6,371,257 3.37
Total investments in Asset-Backed Securities 2.324.750 123 France (31 December 2023: 9.61%)
— Banque Federative du Credit Mutuel SA
. 0.00% 15/04/2025 GBP 500,000 479,647 0.25
Corporate Debt Securities (31 December 2023: 72.29%) Banque Federative du Credit Mutuel SA
Australia (31 December 2023: 2.75%) 0.00% 12/06/2025 _ GBP 1,000,000 951,604 0.50
Agricultural Bank of China Ltd., Sydney Banque Federative du Credit Mutuel SA
Branch 0.00% 07/08/2024 GBP 1,500,000 1,491,576 0.79  1.25% 05/12/2025 _ GBP 1,200,000 1,132,656 0.60
Australia & New Zealand Banking Group Banque Federative du Credit Mutuel SA
Ltd., FRN 5.53% 22/04/2025 GBP 2,000,000 1,999,025 1.06  1.00% 16/07/2026 GBP 1,000,000 920,771 0.49
Australia & New Zealand Banking Group BNP Paribas SA 3.38% 23/01/2026 GBP 1,200,000 1,164,125 0.62
Ltd. 0.00% 03/06/2025 GBP 1,000,000 953,291 0.51  BPCE SA 0.00% 16/12/2024 GBP 1,000,000 975,816 0.52
Australia & New Zealand Banking Group BPCE SA 0.00% 14/04/2025 GBP 500,000 479,818 0.25
Ltd. 0.00% 20/06/2025 GBP 1,000,000 951,070 0.50  Credit Agricole SA 1.25% 02/10/2024 GBP 2,300,000 2,275,569 1.21
Macquarie Bank Ltd. 0.00% 11/06/2025 GBP 2,500,000 2,382,299 1.26  Credit Agricole SA 0.00% 02/01/2025 GBP 1,500,000 1,460,467 0.77
National Australia Bank Ltd. 0.00% Credit Agricole SA 0.00% 13/03/2025 GBP 1,200,000 1,157,204 0.61
02/}0/2024 . GBP 1,500,000 1,479,606 0.78  Dexia SA 0.25% 11/12/2024 GBP 500,000 489,112 0.26
National Australia Bank Ltd. 5.87% Dexia SA 2.13% 12/02/2025 GBP 500,000 491,250 0.26
04/10/2024 GBP 500,000 500,534 0-27 " Electricite de France SA 6.25%
National Australia Bank Ltd. 0.00% 30/05/2028 GBP 500,000 518,025 0.28
3/4/ 1tl/20§4 e Corm. FRN 5,655 GBP 500,000 490,902 0.26  Kering SA 5.13% 23/11/2026 GBP 1,000,000 1,001,000 0.53
estpac Banking Lorp., -65% Managed and Enhanced Tap (Magenta)
312/ 1t1/20284 e Coro. FRN 5,640 GBP 2,500,000 2,501,100 132" Fynding SAT 0.00% 01/07/2024 GBP 1,500,000 1,499,358 0.79
estpac Banking (orp., -840 Managed and Enhanced Tap (Magenta)
03/07/2028 GBP 1,500,000 1,500,376 0.79 Funding SAT 0.00% 23/09/2024 GBP 1,000,000 987,762 0.52
Australia total Natixis SA 0.00% 15/08/2024 GBP 1,000,000 993,200 0.53
14,249,779 7.54  societe Generale SA 5.00% 18/11/2024 GBP 2,000,000 2,002,257 1.06
Belgium (31 December 2023: 0.56%) Societe Generale SA 0.00% 23/05/2025 GBP 2,000,000 1,910,652 1.01
Euroclear Bank SA 1.25% 30/09/2024 GBP 1,000,000 989,559 0.52 |
Sumitomo Mitsui Banking Corp., France tota 20,890,293 11.06
0/
SgﬁstzenfoBl\;leiltZE? gé?%fgoggg/ 2024 GBP 1,000,000 998,544 033 Germany (31 December 2023: 7.84%)
Y DZ Bank AG 0.00% 16/05/2025 GBP 3,500,000 3,344,509 1.77
0/ i 0
Bruessels Branch 0.00% 27/08/2024 GBP 1,000,000 991,282 0.53 Kreditanstalt fuer Wiederaufbau 4.13%
: 18/02/2026 GBP 2,000,000 1,984,871 1.05
Belgium total : . R
g 2,979,385 158  \editanstalt fuer Wiederaufbau 3.75%
Canada (31 December 2023: 6.25%) 30/07/2027 GBP 2,000,000 1,960,844 1.04
Bank of Montreal 1.50% 18/12/2024 GBP 2,970,000 2,917,431 1.55 LandeskredItbankOBaden-Wuerttemberg
Bank of Montreal, FRN 5.88% 14/12/2025 GBP 2,000,000 2,008,474 106  Foerderbank 0.38% 09/12/2024 GBP 2,670,000 2,614,998 1.38
Bank of Nova Scotia (The), FRN 6.23%
15/10/2024 GBP 2,000,000 2,003,540 106 Germanytotal 9,905,222 5.24
Bank of Nova Scotia (The), FRN 6.23% ) 9
14/03/2025 GBP 600,000 602,042 032 mfc”h‘égéf;ﬁi”;f:;f%%é%ﬁ %)
Bank of Nova Scotia (The) 1.25% 12/07/2024 ’ 748.453 0.40
17/12/2025 GBP 2,000,000 1884728 Lop 0772024 . GBP 750,000 . :
Canadian Imperial Bank of Commerce Matchpoint Finance plc 0.00%
2 2024 1,989,71 1.
1.63% 25/09/2025 GBP 2,000,000 1,910,640 Lop 020872024 . GBP 2,000,000 89,716 05
Canadian Imperial Bank of Commerce Matchpoint Finance pic 0.00%
FRN 6.23% 15/12/2025 ' GBP 1,000,000 1,008,966 053 12/09/2024 GBP 800,000 79112 0.42
Canadian Imperial Bank of Commerce Ireland total
1.88% 27/01/2026 GBP 1,000,000 949,364 050 3,529,290 1.87
Federation des Caisses Desjardins du Luxembourg (31 December 2023: 0.00%)
Quebec, FRN 5.87% 30/11/2026 GBP 1,500,000 1,504,551 0.80 Intesa Sanpaolo Bank Luxembourg SA
National Bank of Canada, FRN 5.57% 0.00% 14/08/2024 GBP 1,300,000 1,291,191 0.68
26/06/2025 GBP 2,000,000 2,000,149 1.06
Royal Bank of Canada 0.00% Luxembourg total 1,291,191 0.68
08/07/2024 GBP 1,000,000 998,597 0.53
Royal Bank of Canada, FRN 5.54% Netherlands (31 December 2023: 4.66%)
27/01/2025 GBP 4,000,000 4,000,074 2.12  ABN AMRO Bank NV 0.00% 19/07/2024 GBP 700,000 697,876 0.37
Royal Bank of Canada, FRN 5.70% ABN AMRO Bank NV 1.38% 16/01/2025 GBP 200,000 195,933 0.10
30/01/2025 GBP 1,800,000 1,802,045 0.95  ABN AMRO Bank NV 5.25% 26/05/2026 GBP 2,300,000 2,304,508 1.22
Toronto-Dominion Bank (The), FRN Enel Finance International NV 5.63%
5.68% 25/09/2024 GBP 1,000,000 1,000,410 0.53  14/08/2024 GBP 1,376,000 1,375,883 0.73
Mercedes-Benz International Finance BV
1.63% 11/11/2024 GBP 1,800,000 1,777,158 0.94

219



JPMorgan ETFs (Ireland) ICAV - GBP Ultra-Short Income UCITS ETF

Schedule of Investments (continued)

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value GBP Assets  Investments Currency Value GBP Assets
Siemens Financieringsmaatschappij NV Transport for London 0.00% 20/12/2024 GBP 1,900,000 1,853,373 0.98
1.00% 20/02/2025 GBP 2,100,000 2,048,265 1.09  UBS AG, London Branch 0.00%
Toyota Motor Finance Netherlands BV 17/04/2025 GBP 1,000,000 959,447 0.51
0.00% 02/07/2024 GBP 2,000,000 1,998,834 1.06
Volkswagen Financial Services NV 1.88% United Kingdom total 44,882,938 23.76
03/12/2024 GBP 1,000,000 985,350 0.52
volkswagen Financial Services NV 0.88% United States (31 December 2023: 4.88%)
20/02/2025 GBP 500,000 486,603 0.26  Apple, Inc. 2.51% 19/08/2024 CAD 500,000 288,188 0.15
Volkswagen Financial Services NV 1.13% Bank of America Corp. 7.00%
05/07/2026 GBP 500,000 459,805 024 31/07/2028 GBP 1,500,000 1,603,880 0.85
Caterpillar Financial Services Corp. 5.72%
Netherlands total 12,330,215 6.53 17/08/2026 GBP 1,500,000 1,519,302 0.81
Citigroup, Inc. 5.15% 21/05/2026 GBP 2,000,000 2,010,604 1.07
Norway (31 December 2023: 2.74%) Collateralized Commercial Paper IIl Co.
DNB Bank ASA 0.00% 31/07/2024 GBP 1,000,000 995,372 0.53  LLC 0.00% 05/07/2024 GBP 3,500,000 3,496,506 1.85
DNB Bank ASA 6.05% 20/09/2024 GBP 1,500,000 1,502,210 0.79  Metropolitan Life Global Funding I, FRN
DNB Bank ASA 0.00% 19/12/2024 GBP 2,500,000 2,439,728 1.29  5.78% 12/09/2024 GBP 1,500,000 1,500,330 0.79
Nestle Holdings, Inc. 5.25% 21/09/2026 GBP 1,000,000 1,008,173 0.53
Norway total 4,937,310 2.61  Protective Life Global Funding 0.78%
Spain (31 December 2023: 1.53%) 05/07/2024 usb 273,000 2.8 o1
;1. 9
Banco Santander SA 0.00% 09/12/2024 GBP 2,000,000 1,953,467 Loa ‘“WellsFargo &Co. 2.00% 28/07/2025 GBP 3,100,000 2,989,442 1.58
Spain total 1053.467 Lo4 United States total 14,632,269 7.75
Supranational (31 December 2023: 2.27%) Total investments in Corporate Debt Securities 171,825,375 90.95
European Investment Bank 3.88%
12/04/2028 GBP 4,000,000 3,936,440 208 Government Debt Securities (31 December 2023: 10.22%)
Supranational total 3,936,440 2.08 Canada (31 December 2023: 2.65%)
CPPIB Capital, Inc. 4.38% 02/03/2026 GBP 4,700,000 4,669,746 2.47
Switzerland (31 December 2023: 0.00%)
UBS Group AG 2.75% 08/08/2025 GBP 1,000,000 970,528 0.51  Canada total 4,669,746 2.47
Switzerland total 970,528 0.51  Finland (31 December 2023: 0.53%)
Kuntarahoitus 0YJ 1.13% 19/06/2025 GBP 1,000,000 963,263 0.51
United Kingdom (31 December 2023: 18.78%)
Agricultural Bank of China Ltd., London Finland total 963,263 0.51
Branch 0.00% 12/09/2024 GBP 2,000,000 1,978,246 1.05
ANZ Bank London 0.00% 03/03/2025 GBP 1,500,000 1,448,192 0.77 France (31 December 20235 040(.)%)
ANZ Bank London 0.00% 01/05/2025 GBP 1,500,000 1,436,117 076  Caisse des Depots et Consignations 1.13%
Bank of America NA, London Branch 16/12/2024 GBP 3,200,000 3,141,210 1.66
0.00% 20/11/2024 GBP 500,000 489,941 0.26
Bank of Ch/ma/Ltd., London Branch France total 3,141,210 166
0.00% 02/07/2024 GBP 3,000,000 2,998,239 1.59 . 9
Bank of Montreal, London Branch 0.00% {jag/aerllo(glmgiiegﬁiroﬁ‘%ﬁa%8I?1CA))1 25%
04/04/2025 GBP 800,000 769,312 041 31/01/2025 S GBP 1,500,000 1,468,034 078
BNP Paribas SA, London Branch 0.00% Development Bank of Japan, Inc. 5.25% e ’
01{08/2024 ) GBP 1,000,000 995,109 0.53 30/03/2026 GBP 1,500,000 1,507,186 0.80
China Construction Bank Corp., London
Brgnch 0.00% 98/08/2024 GBP 1,000,000 994,015 0.53 Japan total 2,975,220 1.58
China Construction Bank Corp., London
Branch 0.00% 27/09/2024 GBP 1,700,000 1,677,206 0.89  Netherlands (31 December 2023: 0.00%)
Commonwealth Bank of Australia, Nederlandse Waterschapsbank NV 2.00%
London Branch 0.00% 02/08/2024 GBP 1,000,000 995,111 0.53  16/12/2024 GBP 2,000,000 1,971,180 1.04
Commonwealth Bank of Australia,
London Branch 0.00% 07/01/2025 GBP 2,000,000 2,000,806 1.06  Netherlands total 1,971,180 1.04
DZ Bank AG, London Branch 0.00%
25/10/2024 GBP 1,000,000 983,277 052 Total investments in Government Debt Securities 13,720,619 7.26
Goldman Sachs International Bank, e .
London Branch 0.00% 04/11/2024 GBP 1,000,000 981,677 0.52
Goldman Sachs International Bank, Total Bonds 187,870,744 99.44
London Branch 0.00% 18/11/2024 GBP 500,000 489,870 0.26
Goldman Sachs International Bank,
London Branch 0.00% 16/12/2024 GBP 2,000,000 1,951,792 1.03
Honda Finance Europe plc 0.00%
20/09/2024 GBP 2,000,000 1,976,367 1.05
HSBC Bank plc, FRN 5.93% 09/03/2025 GBP 1,500,000 1,501,622 0.79
Industrial & Commercial Bank of China
Ltd., London Branch 0.00% 16/08/2024 GBP 2,500,000 2,482,784 131
Lloyds Bank plc 0.00% 05/09/2024 GBP 1,400,000 1,386,112 0.73
Lloyds Bank plc 5.35% 23/05/2025 GBP 1,000,000 1,000,480 0.53
Lloyds Banking Group plc 2.25%
16/10/2024 GBP 1,100,000 1,088,979 0.58
LSEGA Financing plc 0.00% 10/07/2024 GBP 500,000 499,104 0.26
MUFG Bank Ltd., London Branch 0.00%
20/05/2025 GBP 2,000,000 1,911,380 1.01
National Australia Bank Ltd., London
Branch 0.00% 02/12/2024 GBP 1,500,000 1,466,889 0.78
National Australia Bank Ltd., London
Branch 0.00% 28/02/2025 GBP 1,000,000 966,271 0.51
NatWest Markets plc 0.80% 12/08/2024 usb 273,000 214,698 0.11
NatWest Markets plc 6.38% 08/11/2027 GBP 1,500,000 1,553,952 0.82
Norinchukin Bank (The), London Branch
0.00% 12/08/2024 GBP 2,000,000 1,987,028 1.05
Rabobank Inernational, London Branch
0.00% 23/07/2024 GBP 1,500,000 1,494,636 0.79
Santander UK plc, FRN 5.83% 12/11/2024 GBP 400,000 400,576 0.21
Sumitomo Mitsui Banking Corp., London
Branch 0.00% 20/08/2024 GBP 1,000,000 992,301 0.52
Toronto-Dominion Bank (The), London
Branch 0.00% 28/04/2025 GBP 1,000,000 958,029 0.51

220



JPMorgan ETFs (Ireland) ICAV - GBP Ultra-Short Income UCITS ETF

Schedule of Investments (continued)

As at 30 June 2024
Forward Currency Contracts

Fair % of
Currency Maturity Value Net
Purchased Amount Purchased Currency Sold Amount Sold Date Counterparty GBP Assets
EUR 304,759 GBP 258,010 03/07/2024 Morgan Stanley 386
GBP 690,472 EUR 809,022 03/07/2024 Barclays 4,527
usb 2,036,191 GBP 1,609,892 03/07/2024 Goldman Sachs 881
Total unrealised gain on Forward Currency Contracts (31 December 2023: 0.01%) 5,794 -
EUR 504,262 GBP 429,461 03/07/2024 Bank of America Merrill Lynch (1,912)
GBP 234,236 CAD 405,673 06/08/2024 Citibank NA (434)
GBP 234,036 CAD 405,673 03/07/2024 State Street (498)
GBP 258,360 EUR 304,759 05/08/2024 Morgan Stanley (398) -
GBP 1,601,304 usb 2,036,191 03/07/2024 Barclays (9,469) (0.01)
GBP 1,609,570 usb 2,036,191 05/08/2024 Goldman Sachs (861) -
Total unrealised loss on Forward Currency Contracts (31 December 2023: (0.00)%) (1) (13,572) (0.01)
Fair % of
Value Net
GBP Assets
Total financial assets at fair value through profit or loss 187,876,538 99.44
Total financial liabilities at fair value through profit or loss (13,572) (0.01)
Cash 121,138 0.06
Cash equivalents
Quantity/
Nominal
Currency Value
Undertaking for collective investment schemes (31 December 2023: 9.50%)
JPMorgan Liquidity Funds - GBP Liquidity LVNAV Fund - Class X (dist.) (2) GBP 682,148 682,148 0.36
Total Cash equivalents 682,148 0.36
Other assets and liabilities 266,043 0.15
Net asset value attributable to holders of redeemable participating shares 188,932,295 100.00
% of
Total
Analysis of total assets Assets
Transferable securities and money market instruments admitted to official stock exchange listing 48.04
Transferable securities and money market instruments dealt in on another regulated market 0.65
Transferable securities and money market instruments other than those admitted to an official stock exchange listing or dealt in on another regulated market 50.07
Collective investment schemes 0.36
OTC financial derivative instruments -
Other assets 0.88
Total Assets 100.00

(1) Prior year percentage of net asset value rounds to 0.00%.

(2) A related party to the Fund.
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JPMorgan ETFs (Ireland) ICAV - Global Emerging Markets Research Enhanced Index Equity (ESG) UCITS ETF

Schedule of Investments

As at 30 June 2024
Quantity/ Fair % of Quantity/ Fair % of
Nominal Value Net Nominal Value Net
Investments Currency Value usp Assets  Investments Currency Value usp Assets
Equities (31 December 2023: 99.98%) Indu§t(ial & Commercial Bank of China
AU.SW? (31 December20_23: 0.00%) :_r:g.erHMongoIia Yili Industrial Group Co. KD 1425000 orEnnes o
Raiffeisen Bank International AG EUR 30,736 534,308 0.04 Ltd. ‘A’ CNH 842.500 2,081,872 0.23
i iQIYI, Inc. ADR usb 431,358 1,583,084 0.12
Austria total 534,308 0.04 Jason Furniture Hangzhou Co. Ltd. ‘A’ CNH 232,500 1,028,295 0.08
Brazil (31 December 2023: 6.45%) JD.com, Inc. ‘A HKD 513,485 6,793,939 0.52
Atacadao SA BRL 498,392 809,350 0.06  Jiangsu Expressway Co. Ltd. ‘H’ HKD 736,000 785,265 0.06
B3 SA - Brasil Bolsa Balcao BRL 2,456,194 4,528,158 0.35  Jiangsu Hengli Hydraulic Co. Ltd. ‘A’ CNH 232,200 1,481,454 0.11
Banco Bradesco SA, Preference BRL 353,581 788,077 0.06  Kanzhun Ltd. ADR uso 89,844 1,689,966 0.13
Banco do Brasil SA BRL 721,489 3,469,465 0.27  KE Holdings, Inc. ADR usb 195,869 2,771,546 0.21
BB Seguridade Participacoes SA BRL 85,216 505,210 0.04  Kingdee International Software Group
Centrais Eletricas Brasileiras SA BRL 351,856 2,270,979 017 Co. Ltd. HKD 605,000 567,231 0.04
Compania Energetica de Minas Gerais, Kuaishou Technology ‘B’ HKD 177,300 1,048,031 0.08
Preference BRL 326,027 580,509 0.04  Kweichow Moutai Co. Ltd. ‘A’ CNH 17,900 3,597,702 0.28
Gerdau SA, Preference BRL 918,953 3,040,869 0.23  Lenovo Group Ltd. HKD 1,674,000 2,362,820 0.18
Itau Unibanco Holding SA, Preference BRL 716,821 4,182,623 0.32  LiAuto, Inc. ‘A’ HKD 146,000 1,314,625 0.10
Itausa SA, Preference BRL 1,533,407 2,710,990 0.21  Luzhou Laojiao Co. Ltd. ‘A’ CNH 28,200 554,239 0.04
Localiza Rent a Car SA BRL 322,745 2,440,438 0.19  Meituan ‘B’ HKD 881,880 12,549,231 0.96
Localiza Rent a Car SA, Rights BRL 326,105 528,395 0.04  Midea Group Co. Ltd. ‘A’ CNH 280,700 2,479,869 0.19
Lojas Renner SA BRL 443,996 997,591 0.08  Montage Technology Co. Ltd. ‘A’ CNH 339,675 2,659,392 0.20
Petroleo Brasileiro SA, Preference BRL 1,851,741 12,685,098 0.97  NetEase, Inc. HKD 460,120 8,787,034 0.67
Porto Seguro SA BRL 106,430 593,039 0.04  New Oriental Education & Technology
Raia Drogasil SA BRL 519,301 2,400,895 0.18  Group, Inc. HKD 80,200 613,257 0.05
Suzano SA BRL 340,169 3,491,441 0.27  Oppein Home Group, Inc. ‘A’ CNH 42,300 310,318 0.02
TIM SA ADR usb 191,584 2,743,483 0.21  PetroChina Co. Ltd. ‘H’ HKD 5,184,000 5,245,485 0.40
TOTVS SA BRL 234,876 1,286,766 0.10  PICC Property & Casualty Co. Ltd. ‘H’ HKD 2,386,000 2,964,393 0.23
Vale SA BRL 735,118 8,234,666 0.63  Ping An Insurance Group Co. of China
WEG SA BRL  338.475 2'570,058 020 LdH HKD 1,622,500 7,356,674 0.56
Shanghai Baosight Software Co. Ltd. ‘A’ CNH 222,043 971,097 0.07
Brazil total Shenzhen Mindray Bio-Medical
60,859,000 4.66 Electronics Co. Ltd. ‘A’ CNH 78,600 3,131,899 0.24
Chile (31 December 2023: 0.26%) Shenzhen Transsion Holdings Co. Ltd.
Banco Santander Chile ADR usb 161,615 3,043,210 023 ‘A CNH 49,821 522,309 0.04
Shenzhou International Group Holdings
Chile total 3,043,210 0.23 . HKD 175,700 1,720,453 0.13
. Silergy Corp. TWD 174,000 2,477,937 0.19
China (31 December 2023: 24.80%) Sinopharm Group Co. Ltd. ‘H’ HKD 1,133,600 3,012,808 0.23
Agr|cultural Bank of China Ltd. ‘H HKD 1,499,000 641,271 0.05 Skshu Paint Co. Ltd. ‘A’ CNH 125.560 623,771 0.05
AI|baba}Gr0up Hold|ng Ltd.‘ , HKD 2,940,740 26,554,573 2.03 sunny Optical Technology Group Co.
Amoy Diagnostics Co. Ltd. ‘A CNH 63,600 153,668 0.0l |tq. HKD 237,700 1,468,994 0.11
Anker Innovations Technology Co. Ltd. Sunresin New Materials Co. Ltd. ‘A’ CNH 193,400 1,106,225 0.08
CNH 82,370 803,409 0.06 Suzhou Maxwell Technologies Co. Ltd.
ANTA Sports Products Ltd. HKD 160,800 1,544,688 012« CNH 37,440 612,714 0.05
Baidu, Inc. ADR usb 49,795 4,306,272 0.33 " Tencent Holdings Ltd. HKD 1,217,100 58,053,647 4.45
Bank of China Ltd. ‘H’ HKD 10,640,000 5,246,817 0.40  Tencent Music Entertainment
BOE Technology Group Co. Ltd. ‘A’ CNH 3,416,600 1,914,009 0.15  Group ADR usob 128,310 1,802,756 0.14
BYD Co. Ltd. ‘H’ HKD 141,000 4,189,871 0.32  Tiangi Lithium Corp. ‘H’ HKD 121,200 347,732 0.03
BYD Electronic International Co. Ltd. HKD 360,000 1,798,294 0.14  Tingyi Cayman Islands Holding Corp. HKD 750,000 903,950 0.07
CGN Power Co. Ltd. ‘H’ HKD 2,505,000 1,103,722 0.08  Tongwei Co. Ltd. ‘A’ CNH 209,700 548,891 0.04
Chacha Food Co. Ltd. ‘A’ CNH 166,600 643,275 0.05  Trip.com Group Ltd. ADR usob 58,266 2,738,502 0.21
China Construction Bank Corp. ‘H’ HKD 21,448,000 15,850,982 121 Vipshop Holdings Ltd. ADR usp 158,439 2,062,876 0.16
China Life Insurance Co. Ltd. ‘H’ HKD 1,677,000 2,371,350 0.18  Wanhua Chemical Group Co. Ltd. ‘A’ CNH 83,500 924,798 0.07
China Longyuan Power Group Corp. Ltd. Weichai Power Co. Ltd. ‘H’ HKD 1,300,000 2,487,640 0.19
H HKD 1,236,000 1,111,346 0.08  wuliangye Yibin Co. Ltd. ‘A’ CNH 71,200 1,248,683 0.10
China Merchants Bank Co. Ltd. ‘A’ CNH 188,600 883,217 0.07  xjaomi Corp. ‘B’ HKD 1,114,000 2,351,451 0.18
China Merchants Bank Co. Ltd. ‘H’ HKD 1,382,000 6,275,060 0.48  Xinyi Solar Holdings Ltd. HKD 1,398,000 703,709 0.05
China Oilfield Services Ltd. *H’ HKD 1,172,000 1,125,855 0.09  xpeng, Inc. ‘A’ HKD 58,202 220,287 0.02
China Pacific Insurance Group Co. Ltd. XPeng, Inc. ADR ‘A’ usb 82,200 602,526 0.05
, . " HKD 990,400 2,417,837 019 vifeng Pharmacy Chain Co. Ltd. ‘A CNH 131160 441,042 0.03
Ch!na Petroleum &lchemma\ Corp. H HKD 4,226,000 2,738,884 021 vym China Holdings, Inc. HKD 65.250 2,017,490 0.15
China Resources Mixc Lifestyle Services HKD 439,200 454174 o4 YumChina Holdings, Inc. usb 80,015 2,467,662 0.19
China Yangtze Power Co. Ltd, ‘A’ CNH 1,176,200 4,659,143 036 %Egggg J[:I'j”gg;r']g"nagc?/:gg?‘gncﬁa |ng A CNH 233,200 1,929,905 015
Chongaing Brewery Co. Ltd. r‘]A‘ | CNH 97,000 806,468 0.06  Flectrical Co. Ltd. A’ CNH 154.600 608,376 0.05
Contgnjporarv Amperex Technology Co. Zheiiang Weixing New Buildin ’
Ld. A A o CNH - 72,600 1.790.227 0.14 terials Co. Lid. A ¢ CNH 525,400 1109688 008
COSCO SHIPPING Holdings Co. Ltd. ‘A CNH 424,700 901,074 0.07  Zhuzhou CRRC Times Electric Co. Ltd.
CSPC Pharmaceutical Group Ltd. HKD 3,044,000 2,425,094 019 HKD 720,200 2,841,171 0.22
DashenLin Pharmaceutical Group Co. Zijin Mining Group Co. Ltd. ‘H’ HKD 1,674,000 3,533,509 0.27
Ltd. ‘A’ CNH 204,495 400,539 0.03 ’ !
ENN Energy Holdings Ltd. HKD 294,900 2,430,619 0.19 210 Express Cayman, Inc. HKD 70,900 LasLLzl 011
Flat Glass Group Co. Ltd. ‘A CNH 278,900 767,841 0.06  China total
Foxconn Industrial Internet Co. Ltd. ‘A’ CNH 660,300 2,478,098 0.19 305,888,004 2343
Fuyao Glass Industry Group Co. Ltd. ‘H’ HKD 690,000 4,007,928 0.31  Colombia (31 December 2023: 0.25%)
Ganfeng Lithium Group Co. Ltd. ‘H’ HKD 126,200 246,018 0.02  Bancolombia SA ADR usb 44,134 1,440,975 0.11
GF Securities Co. Ltd. ‘H’ HKD 564,200 467,553 0.04  Ecopetrol SA ADR usb 136,945 1,532,415 0.12
Gree Electric Appliances, Inc. of Zhuhai .
‘W CNH 332,400 1,785,645 0.14  Colombia total 2,973,390 0.23
GRG Bankmg_Equmer]t co. Lﬁd. A CNH 353,600 506,606 0.04 Czech Republic (31 December 2023: 0.00%)
Guangzhou Kingmed Diagnostics Group Komercni Banka AS K 48,207 1,614,202 012
Co. Ltd. ‘A CNH 24,900 92,733 0.01 ” T .
H World Group L