EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

2022 12 23

03 4560 6000

1/57



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

2022 24

2/57



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

— FIL

2022 31 FIL

FIL

2022

3/57



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

2022 10

4/57



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

ICE BofA

ICE BofA

ICE BofA US

2022 JP

J.P.

ICE BofA

ICE BofA US -

J.P.

J.P.

Copyright g 2022 J.P. Morgan Chase & Co.

1IcEY ICE Data Indices, LLC BofA”

BofA

BofA

5/57



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

ICE BofA ICE BofA index

ICE BofA

This Japanese translation of the disclaimer is for informational purposes

only, and the English language disclaimer, which is available upon request,
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46,320,742 35.59
83,211,174 63.93
621,905 0.48
130,153,821 100.00
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) )
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0.7734 0.8536
54,265,162.00 35.59
41,968,678 46,320,742
FF-EUROPEAN HIGH YIELD 3,167.28 2,814.54
16,010.09 34.62
FUND CLASS A-ACC-EURO 50,708,460 45,061,058
FF-ASIAN HIGH YIELD 2,061.27 1,454.73
26,224 .93 29.31
FUND CLASS A-ACC-USD 54,056,684 38,150,116
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( ) | ( ) ( ) ( )
(2015 27 ) 822 822 1.0977 1.0977
(2016 28 ) 547 547 1.0467 1.0467
(2017 27 ) 378 378 1.1351 1.1351
(2018 27 ) 342 342 1.1743 1.1743
(2019 27 ) 259 259 1.2194 1.2194
(2020 27 ) 161 161 1.0489 1.0489
(2021 29 ) 163 163 1.3562 1.3562
(2022 28 ) 139 139 1.3057 1.3057
2021 10 149 1.3826
2021 11 144 1.3447
2021 12 145 1.3671
2022 141 1.3241
2022 137 1.2862
2022 142 1.3418
2022 140 1.3585
2022 137 1.3353
2022 133 1.2962
2022 131 1.2655
2022 132 1.3090
2022 129 1.2835
2022 10 130 1.2854

13/57



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

()

.0000

-0000

.0000

.0000

.0000

.0000

.0000

oO|jlo|lo|lo|]o|]Oo|O| O

.0000

()

W|lWwWw|o | A~|©

14.

29.

~N|[w| OoO|j]oc|[fOo| B~ ]|O | 0

[EEN
.
RN

2022 29 2022 28

100

14/57



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

) ) ()
1,125,382,451 376,162,133 749,220,318
165,508,565 391,752,743 522,976,140
74,527,843 263,971,309 333,532,674
151,644,390 193,851,412 291,325,652
16,210,111 94,427,756 213,108,007
8,711,819 67,590,515 154,229,311
5,447,975 39,463,505 120,213,781
4,219,154 17,441,799 106,991,136
2022 29 1,906,682 7,648,849 101,248,969
2022 28
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2022 28 2022 28
12,177 14,638
1,028,249 1,544,362
50,001,941 44,291,225
89,226,256 85,232,176
227,913
114,753 110,626
140,383,376 131,420,940
140,383,376 131,420,940
14,999
14,756 14,294
587,747 569,581
70,778 68,612
688,280 652,487
688,280 652,487
106,991,136 101,248,969
32,703,960 29,519,484
24,924,668 23,170,787
139,695,096 130,768,453
139,695,096 130,768,453
140,383,376 131,420,940

19/57



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

2021 30 2022 29

2021 29 2022 28
2,192,814 1,373,267
305
269,623 11,735,246
1,452,021 9,474,623
260,406 240,645
4,174,864 646,406
16,200 14,294
645,489 569,581
79,750 69,718
741,439 653,593
3,433,425 1,299,999
3,433,425 1,299,999
3,433,425 1,299,999
252,609 161,555
42,823,580 32,703,960
853,760 600,370
853,760 600,370
4,904,057 2,323,292
4,904,057 2,323,292
41,954,099 29,519,484
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2022 28 2022 28
120,213,781 106,991,136
4,219,154 1,906,682
17,441,799 7,648,849
106,991,136 101,248,969
1.3057 1.2916
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2022 10 31

131,048,525

894,704

130,153,821

101,252,457

1.2854
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2022 28

4,117,280,923,839

2022 10 31

4,315,817,097,487
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( )
35 36

(2021 3 31 ) (2021 12 31 )
3,247,762 2,332,260
55,896 10,825
33,253 391,344
6,757,847 5,945,170
9,468,144 1,090,786
7,227 7,554
197,099 230,819
19,767,230 10,008,763
7,487 7,487
7,487 7,487
4,012,754 3,719,377
13,505 13,505
378,891 218,947
230 230
4,405,381 3,952,060
4,412,868 3,959,547
24,180,098 13,968,310
7 325
2,988,518 2,709,755
6,727,569 2,414,060
349,227 288,865
483,198 15,600
1,276,957 633,070
1,074,712 1,037,307
355 355
12,900,547 7,099,341
210,912 389,323
1,942,812 1,998,303
2,153,725 2,387,627
15,054,272 9,486,968
1,000,000 1,000,000
250,000 250,000
7,875,826 3,231,341
8,125,826 3,481,341
9,125,826 4,481,341
9,125,826 4,481,341
24,180,098 13,968,310
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( )
35 36
( 2020 4 1 ( 2021 4 1
2021 3 31 ) 2021 12 31 )
35,304,609 33,458,146
10,862,519 2,247,705
113,747 123,584
46,280,877 35,829,436
16,235,726 15,249,826
265,312 221,226
515,713 415,452
9,748,114 6,177,490
30,346 45,710
48,792 42,662
22,019 19,694
288 216
26,866,314 22,172,280
2,533,226 1,881,393
2,260,530 1,831,999
578,598 421,801
6,471 4,232
15,854 5,368
209,635 100,646
14,658 2,224
559,825 308,067
224,469 194,768
3,121 5,503
4,604,958 3,898,698
268,414 224,902
11,279,765 8,879,607
8,134,797 4,777,549
19,911 18,850
8,005 8,869
9,074 -
2,461 2,451
39,452 30,171
- 2,790
- 59,075
- 61,865
8,174,250 4,745,855
37,362 59,274
24,478 2,386
61,841 61,661
8,112,409 4,684,194
2,591,057 1,368,735
(151,011) 159,943
2,440,046 1,528,678
5,672,362 3,155,515
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3B ( 2020 4 1 2021 3 31 )
1,000,000 250,000 2,203,463 2,453,463 3,453,463 3,453,463
- - 5,672,362 5,672,362 5,672,362 5,672,362
- - 5,672,362 5,672,362 5,672,362 5,672,362
1,000,000 250,000 7,875,826 8,125,826 9,125,826 9,125,826
36 ( 2021 4 1 2021 12 31 )
1,000,000 250,000 7,875,826 8,125,826 9,125,826 9,125,826
- - (7,800,000) (7,800,000) (7,800,000)]  (7,800,000)
- - 3,155,515 3,155,515 3,155,515 3,155,515
- - (4,644,485) (4,644,485) (4,644,485)  (4,644,485)
1,000,000 250,000 3,231,341 3,481,341 4,481,341 4,481,341
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