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JPMorgan Asset Management Carbon Transition Global Equity Net To-
tal Return Index

DESCRIPTION

The Index is a rules-based, proprietary index designed to reflect the performance of a subset of the global large and mid-cap companies in developed markets that, based on the Index
rules, are determined to be best positioned to benefit from a transition to a low-carbon economy by effectively managing their emissions, resources and climate-related risks.

CHARACTERISTICS
ISIN/ WKN DEOOOSLOBET2 / SLOBET Base Value / Base Date 1000 Points / 01.12.2016
Bloomberg / Reuters JPMIGCTN Index/.JPMIGCTN Last Price 2908.45
Index Administrator J.P.Morgan Investment Management Inc. Dividends Included
Index Type Net Total Return Calculation 01:00 am to 10:50 pm (CET), every 15 seconds
Index Currency usDh History Available daily back to 01.12.2016
Index Members 362

HISTORICAL PERFORMANCE*
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*Source of MSCI World Daily Total Return Net Index provided by Bloomberg

STATISTICS

30D 90D 180D 360D YTD Since Inception
Performance -0.16% 4.41% 16.00% 14.60% 16.53% 190.84%
Performance (p.a.) -1.87% 19.12% 34.93% 14.83% 19.75% 12.69%
Volatility (p.a.) 12.70% 9.54% 9.75% 14.97% 15.59% 15.24%
High 297415 297415 297415 297415 297415 297415
Low 2844.93 2776.12 2558.85 2180.17 2180.17 1000.00
Sharpe Ratio -0.46 1.59 317 0.72 1.01 0.57
Max Drawdown 2.1% -2.83% -2.83% -16.65% -16.65% -33.48%
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COMPOSITION BY CURRENCIES COMPOSITION BY COUNTRIES

. UNITED STATES 67.97%
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[ VAL B seane40%
B rv6s0% B cANADA535%
CAD 5.35% SWITZERLAND 3.13%
Others 10.42% Others 17.14%
MARKET CAP BREAKDOWN
JPMorgan Asset Management Carbon Transition Global Equity Net Total
MSCI World Index Return Index
Average $57,361,678,963 $125,848,271,557
Max $4,412,017,619,191 $4,412,017,619,191
Min §769,124,777 $1,226,876,547
SECTOR BREAKDOWN
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TOP COMPONENTS AS OF 2025-11-06

J.PMorgan

Asset Management

Company Ticker Country Currency Index Weight (%)
NVIDIA CORP NVDA UW Equity UNITED STATES usb 6.08%
APPLE INC AAPL UW Equity UNITED STATES usb 5.48%
ALPHABET INC-CL A GOOGL UW Equity UNITED STATES usb 4.48%
MICROSOFT CORP MSFT UW Equity UNITED STATES usb 421%
AMAZON.COMINC AMZN UW Equity UNITED STATES usb 3.46%
BROADCGOMINC AVGO UW Equity UNITED STATES usb 2.61%
META PLATFORMS INC META UW Equity UNITED STATES usb 1.95%
TESLAINC TSLA UW Equity UNITED STATES usb 1.82%
ELILILLY &CO LLY UN Equity UNITED STATES usb 1.57%
VISAINC-CLASS A SHARES VUN Equity UNITED STATES usb 1.07%

DISCLOSURE & REPORTING
JPMorgan Asset Management Carbon Transition Global Equity Net Total
Index MSCI World Index Return Index
Constituents* 1384 361
Count of companies reporting GHG 1315 360

Proportion of companies reporting GHG

95%

100%

Weight of companies reporting GHG

97%

96%

*The number of constituents were in the index at the last rebalance 06.11.2025
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DECARBONISATION
JPMorgan Asset Management Carbon Transition Global Equity
Index MSCI World Index Net Total Return Index
Weighted Average Carbon Intensity (WACI)* 365 69
Reduction vs MSCI World Index - -81.17%
Annualised decarbonisation since Index Inception -2.12% -15.53%
Annualised decarbonisation controlling for EVIC Inflation 702% -7.08%

WACI EVOLUTION SINCE INDEX INCEPTION*
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* Metric tonnes CO2e/Smm EVIC (metric tonnes of CO2 equivalent per $ million of EVIC)

EMISSIONS AND ENERGY EFFICIENCY MEASURES*

JPMorgan Asset Management Carbon Transition Global Equity Net Total

Measure Index MSCI World Index Return Index
GHG Emissions Scope 1 & 2 5,232 3,419

H _ _ 0,

GHG Emissions Reduction vs MSCI World 35%
(Thousand metrics GHG Emissions Scope 3 59,180 22,7199
tonnes COZe) Reduction vs MSCI World - -61%
Total GHG Emissions 62,803 16,820

Reduction vs MSCI World - -13%

Electricity Electricity Used / Sales 0.069 0.047
Efficiency Reduction vs MSCI World - -32%
Waste Efficiency Total Waste / Sales 0.383 0.365
Reduction vs MSCI World - -5%

* Metric tonnes CO2e/$Smm EVIC (metric tonnes of CO2 equivalent per $ million of EVIC)
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TOTAL GHG EMISSIONS
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ELECTRICITY USED / SALES TOTAL WASTE / SALES
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HISTORICAL WACI

JPMorgan Asset Management Carbon Transition Global Equity Net Total

MSCI World Index Return Index

01-Dec-16 468 31
01-Mar-17 444 295
01-Jun-17 44] 284
01-Sep-17 414 270
01-Dec-17 400 255
01-Mar-18 391 245
01-Jun-18 409 242
03-Sep-18 401 233
03-Dec-18 413 237
01-Mar-19 407 229
29-May-19 413 228
28-Aug-19 399 219
27-Nov-19 365 204
02-Mar-20 346 192
01-Jun-20 396 203
01-Sep-20 395 174
01-Dec-20 313 159
01-Mar-21 323 154
28-May-21 318 145
01-Sep-21 319 138
01-Dec-21 375 130
01-Mar-22 328 133
01-Jun-22 361 142
01-Sep-22 356 135
01-Dec-22 447 136
01-Mar-23 435 130
01-Jun-23 485 128
01-Sep-23 463 124
01-Dec-23 436 18
01-Mar-24 409 108
03-Jun-24 391 98
02-Sep-24 373 93
26-Nov-24 354 89
03-Mar-25 339 82
02-Jun-25 346 79
06-Aug-25 310 T4
05-Nov-25 365 69
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DISCLAIMER

J.P. Morgan Investment Management Inc.

This index fact sheet has been prepared solely for informational purposes and nothing in the fact sheet constitutes (i) an offer to buy or sell any securities, participate in any transaction
or adopt any investment linked to the Index (each, a "Product”) or (ii) legal, tax, regulatory, financial or accounting advice. The fact sheet may change at any time without prior notice.

The Index is protected by copyright and trade secret rights and is and will always remain the sole property of J.P. Morgan Investment Management Inc. ("JPMIM"). All rights, title and full
ownership in and to the Index are expressly reserved to and will remain with JPMIM. The Index was developed, compiled, prepared and arranged by JPMIM through the expenditure of
substantial time, effort and money and constitutes valuable intellectual property and trade secrets of JPMIM and all proprietary and intellectual property rights of any nature, including
patents, copyrights, trademarks and trade secrets regarding the Index and the Methodology, and any and all copies, modifications, enhancements and derivative warks thereof are owned
by and will remain the property of JPMIM. No person is under any obligation to continue the calculation, publication and dissemination of the Index. JPMIM may at any time and without
notice terminate the calculation, publication or dissemination of the Index. JPMIM may delegate or transfer to a third party some or all of its functions in relation to the Index.

Third parties shall not use JPMIM's intellectual property without the prior written consent of JPMIM in its capacity as Administrator of the Index (including in situations where a third
party performs certain functions in relation to the Index) and may not (directly or indirectly) (a) share, reproduce, distribute or otherwise disseminate the Index, the Methodology aor any
related data in any form without the express prior written consent of the Administrator, (b) alter, remove or conceal any copyright, trademark or other proprietary notice or disclaimer
regarding the Index, (c) modify, copy, translate, distribute, recompile, decompile, disassemble or reverse engineer the Index; (d) make or distribute any other form of or any derivative work
from, the Index or () grant any rights in, permit or provide access to the Index or the Methodology in a manner that could infringe the intellectual property rights of JPMIM, its affiliates
or any third party or violate any applicable laws, tariffs, rules or regulations.

Any third party who enters into a transaction or investment or purchases a Product that references the Index is thereby deemed to acknowledge that (i) THE INDEX, METHODOLOGY
AND RELATED DATA ARE PROVIDED "AS IS" WITH ALL FAULTS, (i) ALL WARRANTIES AND REPRESENTATIONS OF ANY KIND WITH REGARD TO THE INDEX ARE DISCLAIMED BY J.P.
MORGAN INVESTMENT MANAGEMENT INC., INCLUDING ANY IMPLIED WARRANTIES OF MERCHANTABILITY, QUALITY, ACCURACY, FITNESS FOR A PARTICULAR PURPOSE OR AGAINST
INFRINGEMENT AND WARRANTIES AS TO ANY RESULTS TO BE OBTAINED BY OR FROM THE USE OF THE INDEX, (iii) J.P. MORGAN INVESTMENT MANAGEMENT INC. DOES NOT GUARANTEE
THE AVAILABILITY, SEQUENCE, TIMELINESS, ACCURACY OR COMPLETENESS OF THE INDEX, (iv) TO THE FULLEST EXTENT PERMITTED BY APPLICABLE LAW, J.P. MORGAN INVESTMENT
MANAGEMENT INC. WILL NOT BE LIABLE (IN CONTRACT, TORT OR OTHERWISE) FOR ANY ORDINARY, DIRECT, INDIRECT, CONSEQUENTIAL, SPECIAL, PUNITIVE OR EXEMPLARY DAMAGES
IN CONNECTION WITH ANY USE OF THE INDEX, THE METHODOLOGY OR ANY ASSOCIATED DATA, EVEN IF J.P. MORGAN INVESTMENT MANAGEMENT INC. HAS BEEN APPRISED OF THE
LIKELIHOOD OF SUCH DAMAGES OCCURRING, and agrees to release, indemnify, defend and hold J.P. Morgan Investment Management Inc. harmless from and against any claim, liahility,
loss, injury, damage, cost, or expense of any kind (including reasonable attorney's fees), as incurred, relating to or arising out of such third party’s use of the Index, the Methodology or
any associated data. No one may reproduce or disseminate the information contained in this document without the prior written consent of the Administrator. This document is not
intended for distribution to, or use by any person in, a jurisdiction where such distribution is prohibited by law or regulation. The foregaing notices, disclaimers and conflicts disclosure
is not intended to be exhaustive. Anyone reading the Methodology should seek such advice as they consider necessary from their professional advisors, legal, tax or otherwise, without
reliance on the Administrator or any of its affiliates or subsidiaries or any of their respective directors, officers, employees, representatives, delegates or agents to satisfy them that they
fully understand the Methodology and the risks associated with an Index.

Copyright J.P. Morgan Investment Management Inc. 2025. All rights reserved.

MSCI

The MSCI World Index was used by JPMIM as the reference universe for selection of the companies included in the Index. MSCI does not in any way sponsor, sup-
port, promote, or endorse the Index. MSCI was not and is not involved in any way in the creation, calculation, maintenance, or review of the Index. The MSCI World
Index was provided on an “as is" basis. MSCI, each of its affiliates, and each person involved in or relating to compiling, computing or creating the MSCI Waorld Index
(collectively, the “MSCI Parties") expressly disclaim all warranties (including without limitation, any warranties of originality, accuracy, completeness, timeliness,
non-infringement, merchantabhility, and fitness for a particular purpose). Without limiting any of the forgoing, in no event shall any of the MSCI parties have any lia-
bility for any direct, indirect, special, incidental, punitive, consequential (including without limitation, lost profits) or any other damages in cannection with the MSCI
World Index or the Index.
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