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MonthlyReport JPMorgan TTB RMB Money Market Fund

B/ Fund code A3¢/A-share 000712 B2/B-share 000713 C¢/C-share 020418 2024-02-29

% H#R/Investment Objective Vv 5iRBR-7 HEA K E 2 /Fund performance - 7 day average annualized yield
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The fund aims to achieve a steady return above the 2.50%
benchmark through tight risk control and a high 2.00%
degree of liquidity.
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rém;:ﬂiﬂiizjlﬁ T JPMorgan TTB RMB MMF A-Share 1.86% 1.77% 1.89% 1.74%  1.71%
N N BRI HTE 211%  201%  213%  198% 1.95%
The fund invests in financial instruments under the JPMorgan TTB ?MB MMF B-Share
o . 3 BERAAREHDC 210%  201% - - -
permission of the laws, regulations and supervision JPMorgan TTB RMB MMF C-Share  “* ® dUlize
institutions, including cash; call deposits; short-term TRBHER (BE) 1.35% 1.35% 1.35% 1.35% 1.35%

7 day call deposit(after tax**)
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year (includes); Certificate of Deposits with maturity *Period 7 day average annualized yield is the arithmetic average of 7 day average annualized yield in a selected period of time.
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**The fund added C share class since Dec 27, 2023, and the historical performance is less than 1 months as at Dec 31, 2023.
maturity within 1 year (includes); bond repos with o e R B AR

financing note; bank deposits with maturity within 1

within 1 year (includes); Central Bank Notes with
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maturity within 1 year (mcludes); bonds, mid-term Refers to interest income tax on bank savings.
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Portfolio Analysis Breakdown — Weighted Average Maturity (WAM) Distribution

within 397 days (includes); other liquid money

F IR o B B E I ] (%)
WAM distribution (% of NAV)

PBoC. 90% A 80.2%
80% -
70%
60% -
50%
40%

30%
20% 15.2%

5.2%
10% ] - : 0.0% 0‘0%
0% : . B :

1-29°% /Days 30-59°%/Days 60-89°%/Days 90-119°K/Days  120-397°K/Days
SRR/ WAM

PRGN B B CRUEAH S T R AR R iC 8. R S MEPRIR B E i, X N B I ELSet . A I AN S BE L AR AR A 1] JOE T BT
W NAERLSTENEK . IR W LRSS B 500 R A BRI R4 5 7=, (IARIERE G — @ AR, &Ml S A REI
KRR BRA R, BFHAENE BB R RAT AP ATE S (GESERD) « GRS RS2,

Risk Disclosure: Fund managers ensure that the information contained in this report there has no false, misleading statements or material omissions, and
severally and jointly accept responsibility for the truthfulness, accuracy and completeness of the contents. Report has not reviewed by the trustees. Fund
managers are committed to honesty, diligence as the principles of management and use of fund assets, but does not guarantee te profitability of fund. Fund's
past performance is not indicative of future performance. Investment contains risk. Before making investment decisions, invegors should carefully read the

non

Fund's "fund contract", "prospectus" and its updates and other legal documents.

market instruments recognized by the CSRC and
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JPMorgan TTB RMB Money Market Fund

{X#/ Fund code A2¢/A-share 000712 B3¢/B-share 000713 C3¢/C-share 020418

#4415 B /Fund facts

R HH

2024-02-29

20 & B 4l 93BT — 3 722551 / Portfolio Analysis Breakdown - Asset allocation

2014/11/25 0.1%

.3% 12.4% _
Inception Date 102 %E?Tﬁ%ﬁﬂ_%ﬁ%ﬁ%
Eﬁﬁ%ﬁ:)\ o [ Y AR AT T A A TR A ] Bank deposits and reserves
Custodian China Construction Bank SENIRE G it e
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Fund manager Molly Meng, Judy Ju u SRS
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Benchmark 7 day call deposit (after tax) CEN%za:
NCD
BIEHEEM O * AZ/A-share 0.01 36.2% ]
BZ%/B-share 5,000,000 il fii
CcZ%/C-share 0.01 Corporate Bonds
Minimum subscription amount (RMB) * w e
BAREE G () AZ&/A-share 0.01 7. Other Assets*
B%/B-share 100 N ‘
FHABG (A5 RIBGIEIFE SR RO %S .

C2%/C-share 0.01
Minimum redemption amount (units)

BHEBR (FH) 0.15%
Management fees per year
RERE FE) 0.05%

Custodian fees per year

WERSHER (85

Distribution fees per year

AZ%/A-share 0.25%
B2%/B-share 0.01%
C2%/C-share 0.25%

HIRBESHE () A%/A-share

Fund holding Cunits) 28,932,490.20

B2%/B-share

359,132,860.15

C2/C-share

57,529.29

BARESEBE™ GB) 391,191,491.04

Fund total assets (yuan)
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Weighted average maturity in days

BIARFHRAKFLEE (R 19

Weighted average life in days
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*A-share investors who hold 5,000,000 units or more, will be changed
to B-share investors; B-share investors who hold the units less than
5,000,000, will be automatically changed to A-share investors.
RIS 2023 4E 12 A 27 BRS¢ KSR

**The fund added C share class since Dec 27, 2023.

Other assets include receivable due from exchange and subscription receivable etc.
R IR R R, ARAT AR H11.95%, A8 5 BTl W 1 1 23.97%

In fund total assets, bank deposits account for 11.95% and exchange reverse repos account for 23.97%.

& FHY 1 — BT ARF & 535 /Portfolio Analysis Breakdown — Top 10 Bonds holdings
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Instrument
SRR
Financial Bond

Rk
NCD

BRI Z:2]
NCD
Financial Bond
A fR
Corporate Bond

Ak R
Corporate Bond

Al fR
Corporate Bond

Al fR
Corporate Bond

Are
NCD

[ERI
NCD

R
Code

230206

112314046

112311034

210303

012382599

012383740

012384441

012480063

112305036

112320064

B

Name
23E 706
23T RIT
CDO046
23 Z4RIT
CD034

213803

23EHSCP004

23 EAR
SCPOO1
23;RE N
SCP025

24FFI STk
SCP002

233IRIRIT
CD036

231 R IRIT
CD064

FREA

Amortized Value

20,329,419.10

19.991,054.37

19,984,013.71

10,294,961.27

10,118,500.76

10,069,144.55

10,047,601.02

10,024,223.91

10,000,000.00

9.996,841.21
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Risk Disclosure: Fund managers ensure that the information contained in this report there has no false, misleading statements or material omissions, and
severally and jointly accept responsibility for the truthfulness, accuracy and completeness of the contents. Report has not reviewed by the trustees. Fund
managers are committed to honesty, diligence as the principles of management and use of fund assets, but does not guarantee te profitability of fund. Fund's
past performance is not indicative of future performance. Investment contains risk. Before making investment decisions, invegors should carefully read the
Fund's "fund contract", "prospectus" and its updates and other legal documents.



