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2556 2557 2558 2559 2560 2561 2562 2563 2564 2565
2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
LARDLUNUIAINEINY
(Fund Returm) MIA MNAA MNIA MNAA MNIA A Nf& -0.12% 253% -10.34%
BARaUWYHATE R
(Benchmark Return) NJA N/A N/A NIA NA A NIA 268% 0.48% -12.55%
RnsfuRuLRINAET T
(Fund Standard Deviation) N/A N/A MN/A MIA MN/A MIA N/A 371% 1.80% 481%
ensfunauaeiadie
(Benchmark Standard Daviation) NIA NIA NIA NIA NIA NA NIA 407% 240% 7.67%

AauAsudl 3 whau 6 AR 11 31 51 101 AIUASRAY

(YTD) " (3 Months)" (6 Months)! (1 Year)? (3 Years)? (5 Years)? (10 Years)®  (Since Inception)®

HARTLILNULIDINTIN U

(Fund Return) 1.62% 1.67% -2.57% -7.95% MNIA A Nf& -2.34%
uaReLUMLEAE A
(Benchmark Return) 2.61% 4.89% -2.71% -8.42% N/A MNIA MNIA -2.60%
RnaturuInInaE T
(Fund Standard Deviation) 0.99% 211% 3.60% 4.99% NIA NIA N/A 6.12%
ponufurnuTs e

2.12% 3.96% 5.95% 8.03% N/A MN/A N/A 5.78%

(Benchmark Standard Deviation)

nauiile g'lulﬁm AUAN WuR THATUTRAUNUILANUULLAR N TAUBIERINY

2556 2857 2558 2559 2560 2561 2562 2563 2564 2565
2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
HARLUVUTIDINEINU
(Fund Return) NI/A N/A N/A NIA N/A NIA N/A 0.12% 2.53% 10.34%
HARELWYURAT R
(Benchmark Return) MN/A N/A /A MNiA A /A N/A 3.68% -0.48% -12.55%
AnudunIugeeaA i
(Fund Standard Deviation) N/A N/A N/A N/A NA NA N/A 8.50% 1.89% 481%
panuEREnUTR I E TR
(Banchmark Standard Deviation) NIA N/A N/A N/ N/A N/A N/A 4.56% 3.49% 767%

Aauadul 3 whau 6 LA 11 31 51 101 AwAdAAI

(YTD) " (3 Months)"! (6 Months)? (1 Year)? (3 Years)?  (5Years)? (10 Years)®  (Since Inception)¥

HARD UM UIDINEIN L

F Return) 1.62% 1.67% -257% -7.85% MNIA MA N/A -2.34%
una ~Return
naReLWUED TR
ay of 9 T4 ~ o I} / _ o
(Benchmark Return) 261% 4.89% 271% 842% NiA N/A /A 2 60%
AT duNIuTenaA i
(Fund Standard Deviation) 0.99% 211% 3.69% 4.98% NiA MN/A NiA 6.02%
"

AU ETR

2.12% 3.96% 5.95% 8.03% N/A M/A N/A 5.88%

(Benchmark Standard Deviation)
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MARKETING COMMUNICATION | Factsheet | 31 January 2023

ayawad JPM Income Fund C (acc) — USD (nasywnan)

Risk Indicator
L B 3 [ a5 6 |7

Higher Risk

Lower Risk

Fund overview

ISIN Bloomberg Reuters
LU1041600427 JPMINCCLX LU1041600427.LUF

Investment objective: To provide income by investing primarily in debt
securities.

Investment approach

* Uses a globally integrated research driven investment process that
focuses on analysing fundamental, quantitative and technical factors
across countries, sectors and issuers.

* Uses an unconstrained approach to finding the best investment ideas
across multiple fixed income sectors and countries with a focus on
generating a consistent income distribution.

* Dynamically shifts among sectors and countries and adjusts duration
depending on market conditions.

* Income is managed to minimise fluctuations in periodic dividend
payments.

Portfolio manager(s) Share class Class launch

Andrew Norelli currency USD 10 Dec 2015

Andrew Headley Fund assets Domicile Luxembourg
Thomas Hauser UsSD10100.3m  Entry/exit charges
Investment NAV USD 130.78  Entry charge (max) 0.00%
speclalivst(s) Fund launch Exit charge (max) 0.00%
Ben Christensen 2 Jun 2014 Ongoing charge 0.65%

Fund reference
currency USD

ESG information

ESG approach - ESG Promote
Promotes Environmental and / or social characteristics.

SFDR classification: Article 8

"Article 8" sl[ate%jes romote social and/or environmental
characteristics, but do not have sustainable investing as a core
objective.

Fund ratings Asat31January 2023

Overall Morningstar Rating ™ # # & *
Morningstar Category ™ USD Flexible Bond

Performance

nCIass: JPM Income Fund C (acc) - USD

2 Benchmark: Bloomberg US Aggregate Bond Index (Total Return
Gross)

Growth of USD 100,000 Calendar years

120 Ending values

KR #113.420
2 $104,400

110

100 o=’ \
| 2018 | 2019 | 2020 | 2021 | 2022 ||
31Jan 2018 31Jan 2023

Calendar Year Performance (%)
2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
842 673 094 1199 358 274 -770

2 = - - 265 354 001 872 751 -154 -13.01
Return (%)
Cumulative Annualised
1 month 3 months 1year 3years 5years Launch YTD
248 4.30 -4.55 -0.10 255 383 248
2 3.08 6.39 -8.36 -2.35 0.86 1.27 3.08

Performance Disclosures

Past performance Is not a guide to current and future performance.
The value of your investments and any income from them may fall
as well as rise and you may not get back the full amount you
invested.

ESG

For more information on environmental, social and governance (ESG)
integration and our approach to sustainable investing at J.P. Morgan

Asset Management pleasevisit https://am.jpmorgan.com/lu/esg

naauile glusin BuAn Wud
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Page 2 of 3| Factsheet | 31 January 2023

Class: JPM Income Fund C (acc) - USD

Portfolio analysis

Measurement Syears 5 years

Annualised volatility (%) 184 6.35

Holdings

TOP10 Sector Mattinysss ol
date assets

GNMA (United States) MBS 01/02/2063 6.3

GNMA (United States) MBS 01/02/2053 43

GNMA (United States) MBS 01/02/2053 4.0

GNMA (United States) MBS 20/07/2052 2.6

GNMA (United States) MBS 20/01/2053 1.8

GNMA {United States) MBS 20/08/2082 0.8

JPM Global High Yield Bond

Fund [Lmemt?ourg} Fund B 038

GNMA (United States) MBS 20/11/2052 08

Connecticut Avenue

Securities 2017-C0Z {United MBS 26/09/ 2029 G.7

States)

Connecticut Avenue

Securities 2017-CO1 (United MBS 25/01/2029 07

States)

Bond quality breakdown (%)

AAA: 37.5% Corporate Bonds: 34.6%

AA: 3.4% Average duration: 4.4yrs

A:3.5% Yield to maturity: 7.5%

BBB: 19.2% Average maturity: 6.3yrs

<BBB:395%

Cash: -2.00:

Value at Risk (Var) Fund Benchmark

VaR 3.61% 4.35%

naauile glusin BuAn Wud

Regions (%)

@ 897 North America

@ 45 Developed Europe

@ 23 Latin America

@12 hsia

. 01 Emerging Europe

® 22 Other
Sectors (%)
Agency MBS 21
HY Corporate 243
CMBS 171
IG Corporate 8.9
Non-agency MBS 64
ABS 53
EM Sovereigns & Quasi Sovereig 45
Currency 1.9
EM Corporates 14
Cash & Equivalent -3
Currency breakdown (%)
usD 98.1
JPY 1.9
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ﬁh’l%’%hﬂﬁ@ﬂnLﬁumnnmnusqu (Fund's direct expense) AUIUNY Sa8aL U4
WU WULW | yaAImSWERuaNE
ANSITNLHENNNIAANIT 3,758.75 0.8025
AsssenEpuanatsvlem 150.35 0.0321
ANSITNLTENNNINNIENT - -
ANsITNIHE N ENZEu 751.75 0.1605
prTiinEnsasu - -
A ldaneTunedaidsnnisane - m'fmmu@mwmﬂ@muﬂ%\i Wan - -
A lanelunsdeidiunise - mwﬁu@u@mwmﬂmnuﬂ%\iLLiﬂ - -
AAaLILTYT 40.90 0.0087
Anlanadu o 1.80 0.0004
gauAlFanensvan = 4,703.55 1.0042

UNELYR © Anldansay l flusiazaanis lalifubasaz 0.01
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15,817.,021.65
15,806,394 .97
10,626.68

-9,544,134.57

9,925,540.63

-19,469,675.20
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(40,955,029.13)
20,158,637.65
(94,847,980.46)

31,084,021.86
87,169,893.00
(1,627,547,647.21)

(115,644,371.94)
566,304,445.01

(1,509,293 732.35)
2,075,598,177.36

450,660,073.07

566,304,445.01
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55,869,166.6260
2,140,583.5393

(9,711,122.7155)
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