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Monthly 24% , Waaaulnnuauvlauo 28% | INAIAEYL AU Nasdaq 100 35%
Distribution Distribution Returns (Bps) s Dividends Premiums = = == 9% Annualized Distribution 12-Month
Return Since i 20% 24% 5 30%
Inception * _ Rolling 21.88% 26.85%
Dividend Yield 20% 25%
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64 64 73 63 80 JEPQ LN Nasdaq 100 JEPQ LN Nasdaq 100 JEPQ LN Nasdaq 100
Statistic JEQA Nasdaq-100
6 e 6 6 e 6 6 —f— =G 8 =8= 6 o
Standard deviation (p.a.%) 12.04 19.33
;\3 Jun-25 Jul-25 Aug-25 Sep-25 Oct-25 Nov-25 Dec-25 Jan-26 Feb-26 Mar-26 Apr-26 May-26 Max Drawdown (%) -8.53 -10.14
[0] . .
§ JEPQ LN 462 213 1.95 4.15 3.37 0.24 0.87 234 -1.58 -3.56 7.99 4.06 Downside Capture Ratio 0.65
g Upside Capture Ratio 0.66
£
[0}
O Nasdag-100  6.32 2.40 0.90 5.45 4.80 -1.59 -0.69 1.22 2.28 -4.84 15.65 10.55 Beta 0.57
Correlation 0.92

KueIKa: JEPQ 10U ETF Boldnagnsasosieldikounununobnuranuobnovnuiia:
usmslag JP Morgan Asset Management, Inception date 3 May 2022.

Source: JPM Nasdaqg Equity Premium Income Active UCITS ETF, as of Apr 26

*Table used data from Morningstar Direct as of May 2026, Inception date: 29 October 2024

* Joua Distribution Return Since Inception date 29 October 2024, Joyallu annualized (net of fees)
Source: JPM Nasdag Equity Premium Income Active UCITS ETF presentation, as of 31 May 26
KuneIKa: JEPQ 10U ETF BolBnagnsasosieldikbounununovnukdnyobnovnuiia:usmslas JP Morgan Asset Management
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Top 10 Holdings Sector Allocation

% of Assets Sector % of Assets

Sector

Top 10

NVIDIA Information Technology 8.9 Information Technology 61.0
Apple Information Technology 7.8 COTITEENE SEMEES USkS
o . Consumer Discretionary 12.1
Alphabet Communication Services 6.7
Consumer Staples 6.2
Micron Technology Information Technology 5.9 Health Care 40
Microsoft Information Technology 5.8 Industrials 3.0
Amazon.com Consumer Discretionary 5.2 Utilities 1.1
Advanced Micro Devices Information Technology 4.2 HilE 0.9
Financials 0.6
Meta Platforms Communication Services 3.3
Energy 0.4
Broadcom Information Technology 3.2 Real Estate 0.2
Tesla Consumer Discretionary 3.0 Cash 28
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Cumulative Performance (%)

Calendar Year Performance (%)

Since
1 Inception
Volatility'

Sharpe
Ratio’

Since
Inception

YTD One

Year

JPM Nasdaqg Equity Premium Income

JPM Nasdaqg Equity Premium Income Active
Active UCITS ETF - USD (dist 8.37 9.14 29.42 17.91 20.73 1.00 q Equity | u v 15.40
UCITS ETF - USD (dist)
Nasdaq 100 Index 21.68 20.36 42.80 28.48 26.31 1.44
, Nasdaqg 100 Index 20.77
CBOE Nasdag 100 BuyWrite BXN* 6.40 7.74 23.92 13.68 18.21 0.76

Source: J.P.Morgan Asset Management, Morningstar. Performance is based on the Net Asset Value (NAV) with distributions reinvested. All caculations are net of any applicable ongoing charges incurred by the share class.
Performance is shown based in the NAV which may not be the same as the market price of the ETF. Individual shareholders may realize returns that are different to the NAV based return. The return of your investment may
change as a result of currency fluctuations if your investment is made in a currency other than the used in the past performance calculation. 'Inception date: 29 October 2024. 12-month dividend yield is calculated by dividing
the dividend per share by the net asset value per share as of the reported date. 12-month dividend yield represents the sum of the monthly dividend yields for the previous 12 months. *As the Nasdag Equity Premium Income
combines an actively managed equity portfolio with an options overlay in order to generate income, we are including the CBOE Nasdaq 100 BuyWrite Index (BXM) for comparison purposes given BXM combines holding
Nasdaq 100 stocks with selling call options to generate income. Past performance is not reliable indicator of current and future results.
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