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Wil miaiﬂmivmﬂmiumwumﬂawm JPM Income Fund C (acc) - USD 1@0ﬂﬂmaaﬂmmwwmummﬂwLLaW\mLLUammﬂ

£%

muawmmaﬂﬂqw m‘uu I‘Uﬂimwﬂﬂ’l’mLLGIﬂG]NMi’e]IZJﬁ@@ﬂﬁ@\‘iﬂU(ﬂ‘lJQUUﬂ’]‘H’]@\‘lﬂﬂ‘U 1‘1/151BMWNM‘UQU‘UﬂWHW’eNﬂi]‘UL‘UuLﬂm%
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4. NIFUITNITIANIINDMUY
nsamuludny@evieatsniin (Derivatives) : asvu

00 ﬂsxmﬂwmmsawuluawmwaﬁmﬂmwm (Derivatives) :
- mulﬂmmﬂiumﬂLwaammflul,am (Non-Hedging)

aJuIElU’]Elﬂ’liamuiu derivatives : LUUGUTDU
35mslunsAtulas Global Exposure limit : VaR approach
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syAuAARLiL (confidence level) ¥awas : 99.00

32821981n1509A%94 (holding period) : 20 Juvinng

Hoyatioundsinlélunns (observation period) laifnda : 250 fusinns
Uszinnuas VaR fiuimdnnisidlunisuimsuazaiuguadnandes : Absolute VaR
Laiiiufosas : 20.00 vos NAV

ad L% 1

WNsinyaIAUERRIUAaIa ; Historical Simulation
- NM1sanAULEES (Hedging)

nsawulunsiansnidyyrdeuiearmdiuls (Structured Note) : aavu
NagNSNITUINITNBMU (Management Style) : 8u 9

FEAZIBYALNNANNAENSNITUIUITNDIWY :

1. neauln gludin udu flud arislinanisanfunundeulmniunemuman (Passive management)
2. JPM Income Fund C (acc) - USD (nasyuman) Inagnslun1suimswuuidegn (Active management)

ANWAIZNITTIUNANDULNUVBINDINY : IenanauwnuLuubidudou

5. MsuUsrdanulgasu (class of unit)
UENNsuUsrinniieanu :
- sypgnamMIeviosuleAumiseamu
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1. ¥agio : UINC-A
F8aRYAUARTlANUEAYY | YA UTHnTUTAUNLILAUIRLLIR
AB5UNY

wianedmsugaamulssinnyarasssue Walemaligawuiuneldaiiateainnsueiuniisamudnludb

2. Y89 : UINC-N
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S8R UALNULAY
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Usnsaanas newiudsundas Tuduledveaudsndanis

6. n1s3neRutuna

Fotio Ylguren153eRuluna
UINC-A laiane
UINC-N laiane

wannaein1saINekutung : -
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yaA1TuA1vasn1sTudeny : idvua  druluntlsasuIumveInsTudediy : limnua

ASmasudeiumiauamu :
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