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Page 2 of 3| Factsheet | 31 January 2024 Class: JPM Income Fund C (acc) - USD
Portfolio analysis
Measurement 3years 5 years Regions (%)
Annualised volatility (%) 5.13 6.51 . 91.0 North America
Holdi 34 Developed Europe

oldings Maturity  Sof @ 24 Latin America
LY Sectoy date assets . 1.0 Asia
GNMA (United States) MBS 01/03/2054 5.0 . 0.2 Emerging Europe
GNMA (United States) MBS 01/02/2054 43 @ 20 Other
GNMA (United States) MBS 20/01/2053 28 ’
GNMA (United States) MBS 20/10/2053 28
GNMA (United States) MBS 01/02/2064 1.9 Sectors (%)
GNMA (United States) MBS 20/09/2053 0.9 Agency MBS 298
Connecticut Avenue HY Corporate 23.7
Securities 2017-CO1 (United MBS 26/071/2029 08 CMBS 14.3
States) Non-agency MBS 67
Connt_a(;ticut Avenue ] IG Corporate 53
Securities 2017-C02 (United MBS 25/09/2029 08 ABS 52
States) : .
JPM Global High Yield Bond [ o7 EM & Quasi Soversigns 47
Fund (Luxembourg) Cash & Equivalent 1.9
DISH DBS (United States)  HY 1B/N/2024 0.6 EM Corporates 11
Bond guality breakdown (%) Currency breakdown (%)
AAA:33.1% Corporate Bonds: 30.1% usD 99.0
AA:3.2% Average duration: 2.9yrs Py 10
A 44% Yield to maturity: 7.5%
BBB: 14.4% Average maturity: 4.3yrs
<BBB:43.0%
Cash: 1.9%
Value at Risk (Var) Fund
VaR 2.34%
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2657
2014
HARBLLYILIDINAITL
(Fund Return) NiA
HaRELUNLETAA
(Benchmark Return) NIA
ANHAUEAUTAIHAA T
(Fund Standard Deviation) N/A
AR AR
(Benchmark Standard Deviation) NiA

AuARul

(ytD) "

2558
2015

N/A

N/A

N/A

N/A

3 LRaU

(3 Months)"

2559
2016

N/A

N/A

N/A

N/A

6 LAAU

(6 Months)"

2560
2017

N/A

N/A

N/A

N/A

11
(1 Year) 2

2561
2018

N/A

N/A

N/A

N/A

31
(3 Years) 2

31 d.A. 67

2562
2019

N/A

NIA

N/A

N/A

51

(5 Years)2

2563
2020

-0.12%

3.68%

8.71%

4.07%

101
(10 Years)?

2564
2021

2.53%

-0.48%

1.89%

3.49%

AIUAIAAT

2565
2022

-10.34%

-12.55%

4.81%

7.67%

(Since Inception)?

HAADLLNUIBINENTY

0.45%
(Fund Return)
HAADLLLTT A
(Benchmark Return) 0.66%
ANTHEUHILIBINAR LTI

0.70%

(Fund Standard Deviation)
ANMTURITIAIET TR

2%

(Benchmark Standard Deviation)

4.64’%
6.03%
1.53%

2.73%

2.40%

2.41%

2.31%

4.49%

-0.51%

1.77%

3.54%

6.78%

-2.54%

-2.94%

4.66%

6.32%

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A
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(3 Months)"

2559
2016
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N/A
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N/A

6 LABL

(6 Months)"

2560
2017

NIA

N/A

N/A

N/A

11

(1 Year) 2

2561
2018

N/A

N/A

N/A

N/A

31l

(3 Years) 2

2562
2019

N/A

N/A

N/A

N/A

51

(5 Years)?

2563
2020

-0.12%

3.68%

8.59%

4.56%

101
(10 Years)?

-1.87%

-1.51%

7.24%

5.72%

2564
2021

2.53%

-0.48%

1.89%

3.49%

AILATARY

2565
2022

-10.34%

-12.55%

4.81%

7.67%

(Since Inception)?
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2014
HARALIUNUIEINAINU
(Fund Retumn) NIA
HARBLILILGITIA
(Benchmark Return) NA
ATTHALHIUTBIHAR TN
(Fund Standard Deviation) NiA
PP TR o e
(Benchmark Standard Deviation) NiA
Fausmil
(YTD) ®
HARALILNUIBINAINUY
0.45%
(Fund Return)
HARALLLFTETA
(Benchmark Return) 0.66%
ATTHAUHOIUTBIHAR T
0.70%

(Fund Standard Deviation)
AUTUNIUaIEI TR

T2%

(Benchmark Standard Deviation)

naanuitle alufin Buan W

4.64%

6.93%

1.53%

2.73%

2.40%

2.41%

2.31%

4.49%

-051%

1.77%

3.54%

6.78%

-2.54%

-2.94%

4.66%

6.32%

N/A

N/A

N/A

N/A

N/A

N/A

N/A

N/A

-1.87%

-1.51%

6.95%

5.66%

2566
2023

0.65%

3.73%

3.56%

6.97%

2566
2023

0.65%

3.73%

3.56%

6.97%
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NARTEINSIAIAANA SoNAN
wannsndvransndduludszina
Huehn 2.496.431.87 0.63
suRnE NAATING 4AR (T 2,151,502.91 0.55
suATs nfnsng 41dm [wEw) (USD) 344 97895 0.08
Sun -737.442.50 0.19
nEneRusy 99.01 0.00
wiifudu -737,541.51 -0.19
wanninddanindfudszine LUXEMBOURG
'ﬁidﬂﬂﬁm 395,580.857.7¢6 100.34
Llapnzfauiunaiaudnniney 305,520,857 76 100.34
uae AU 395,580,857.76 100.34
JPW Inceme Fund C (acc) - USD 395,580,857.76 100.34
winnindwtanindduiuarfanradamia
Aunnfenefsiudnsuanidisn -3.107.044.86 0.79
Feuamladiin -3,107,044 86 -0.79
yasminddugme 394,232,802.27 100.00
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