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Custodian: J.P. Morgan Bank Luxembourg S.A.
Administrator : J.P. Morgan Bank Luxembourg S.A.

Auditors : PricewaterhouseCoopers, Societe Coopérative

Bloomberg Ticker :

Bloomberg Benchmark Ticker :
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EEOOO1TM Index

Website

http://www.jpmorganassetmanagement.lu/en/showpage.aspx?pageid=44&F
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Performance

nCIaas: JPM Global Macro Opportunities A (acc) - EUR
2 Benchmark: ICE BofA ESTR Overnight Rate Index Total Return in EUR

Growth of EUR 100,000 Calendar years
Ending values

Kl c=&.500
10 B8 103,160

A
A 11
100 {
VAW, N
| 2019 | 2020 | 2021 | 2022 | 2023 | |
30 Apr 2019 30 Apr 2024

Calendar Year Performance (%)

2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
n 121 966 547 1439 330 -026 NMH1 3.87 1310 L7
2 012 -0.08 034 -040 -04 -045 -052 -058 -0.02 329

Return (%)
Cumulative Annualised
1 month 3 months 1year YTD Jyears 5years 10 years
n 0.89 1.52 -193 2.03 -4.39 -0.22 278
2 0.33 0.98 3.83 132 1.39 0.62 0.18

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 our approach to sustainable investing at J.P.
Morgan Asset Management please visit

https://am.jpmorgan.com/lufesg
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Portfolio analysis

Measurement 3 years 5years Theme Risk Breakdown (%)
Alpha (%) -5.70 -0.84
Annualized volatility (%) 7.82 6.95 ® =2 us
Sharpe ratio -0.63 -0.06 223 Widespread technology adoption
@® 101 Europe
Holdings . 8.2 Shifing demographics
Current Positioning - Physical (%) @ 65 China
Fxed Income 50.1 2 2
Equity 287 \ . . 5.7 AsiaPac ex China
Cash/cash for margin 1.2 o ® 54 EMoconsumerdemand
® 34 EMopportunistic
Current Positioning - Derivatives (%) Regional Risk Breakdown (%)
Saihnes s @ 255 North America
Volatility futures 12
Equity options -32.1 188 Japan
Equity futures -34.6 @® 1856 Europeex-UK
. 16.7 AsiaPacex-Japan
Portfolio Characteristics @ 10.7 Emerging Markets
Fund volatility 2.6% . 87 UK
Net equity exposure -28.3%
Duration 0.8 years
Asset Class Risk Breakdown (%)
Value at Risk (Var) Fund
VaR 2.06% @ 319 Currency

29.9 Equity
@ 260 Advanced derivatives
@ 122 Fixed income

AruaNsngioyaniiuilaqiiulén :

http://www.jpmorganassetmanagement.lu/en/showpage.aspx?pageid=44&FundID=64&Shareclass|D=192
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