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Bloomberg Ticker : JPMINCC LX (ISIN Number : LU1041600427)

Bloomberg Benchmark Ticker : | LBUSTRUU Index

Website https://am.jomorgan.com/ch/en/asset-management/adv/products/jom-income-

fund-c-acc-usd-lu1041600427/#
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Performance

nCIass: JPM Income Fund C {acc) - USD
2 Benchmark: Bloomberg US Aggregate Bond Index (Total Return
Grosas)

Growth of USD 100,000 Calendar years

116 Ending values
B} $113,680
2 199,010

| 2021 | 2022 | 2023 | 2024 | 2025 ||
31Jan 2021 31Jan 2026

Calendar Year Performance (%)

2016 2017 2018 2019 2020 2021 2022 2023 2024 2025
[ 1] 842 673 094 1159 358 274 -7J0 551 651 695
2 265 354 001 872 751 -154 -13.01 553 125 7.30

Return (%)
Cumulative Annualised
1 month 3 months 1year YTD 3years 5Syears 10 years
n 0.24 1.34 623 0.24 5.54 2.60 450
2 on 0.58 685 OMN 3.65 -0.20 1.88

Parformance Disclosures

Past performance Is not a gulde 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.

naaidle olubin BuAn Wus 5



Holdings

TOP10 Sectar ”":':::’ ”::‘t’:
BNMA (United States) ;i’:;‘;’ge 01/02/2055 154
ENMA [United States) :“‘;;g’ge 20/09/2055 2.7
GNMMA [Uniled Statas) :f;’;:’gs 0470372055 24
FHLK! {United Stales) i‘&‘:‘;’ge 11172055 12
FNMA [United Siates) ‘:AGDT;EQE O11D/05E 10
FNMA fUned Srazes) EEO?:;:W Qo054 0.9
FHLEA United! States) 'r:‘%‘i:’;:g . 011972054 06
Sacnmustacsien M9 e os
et seies 3 iz o
FNMA [United States) ”'M%er:‘;:ge 0140742063 05

Bond quality breakdown (%)

Reglons (%)

AR 40,083 Carporate Bonds: 2.10%
BA: 248 Ffverage duralion 230 yrs
A 2360 vield to metarity: &.22%
BAR: 1.79% fyarane maturiy: 301 yra
< BBE: 35,25%

Cash: 7E3%

The shown yield-to-maturity is caloulated as of 31/01/26 and does not
take into account costs, changes in the portfolio, market flustisations snd
petential defauiis. The yield to maturity iz an indication enly and is
subjectto change.

Figures shown may not add up to 100 due to rounding,

Value at Risk (Var)
As at 30 January 2028 Fund

VaR 1808

RHELYA :
- 9
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ANt uluaunAm

- qmmm‘m@‘%yj@%ﬂuﬂwﬁﬂﬁﬁ : https://am.jomorgan.com/ch/en/asset-management/adv/products/jpm-

income-fund-c-acc-usd-lu1041600427/#
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horh damarica Q3.0
Latin America 22
Developed Euraps 24
hsia a7
Emargitg Eurape a2
Othar 1.9
Froures shown may nat add upta 100 dusato rounding.

Secters (%)

Agency MBS ara
HY Corporaia A
CMBS 121
Nar-agancy MBS 81
Cash & Equivatont 1.8
EM Quasi & Sovareigns 45
I3 Corporate 4.4
ABS k¥
EM Corporates 0.5

Figures shown may not add upto 100 due o rounding.
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38n151WN19A1UIT Global Exposure limit : VaR approach

muuﬁﬁmﬁlﬁum?ﬁﬁmm :

1. sefupnuidesiy (confidence level) $ag1a 99.00

2. 92821981N"1308AT84 (holding period) 20.00 J1vnNN3

3. ﬁmﬂ@ﬁ@wﬁqﬁliﬁumi (observation period) T8ifnA9 250.00 Finnne
szinneed Var ﬁu‘?ﬁwﬁ“mmﬂﬂumiﬁmmmmmumm?ﬁ'm: Absolute VaR
1401714 20.00% 289 NAV

ABN9IALAAIANIRENAWAATA : Historical Simulation
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GBuehn 2,651,398.06 1.19
surATs Afnglng 418 (wunTw) 2,640,641.99 1.18
gUIATE ARNTING d7F R (LuiEw (USD) 10,756.07 0.00
guy -826,349.02 -0.37
nEneffuiu 0.00 0.00
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