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*Source: Morningstar, category Derivative Income, as of 31 Oct 2025. The JPM US ETF is the largest active ETF in the Derivatives Income ETF.
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Chart source: BAML, Barclays, Bloomberg, FactSet, Federal Reserve, FTSE, J.P. Morgan, MSCI, NCREIF, Russell, Standard & Poor’s, J.P. Morgan Asset Management. Inception date of
JPMorgan Nasdaq Equity Premium ETF: 29/10/24. Past performance is not necessarily a reliable indicator for current and future performance. Total return assumes the reinvestment of
income. Performance results are net of investment management fees. *Expected Annualized Yield is not guaranteed and may change over time. Data as of 31Dec24
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Lot
1,400.0% NVDA NVIDIA CORPORATION 8.50% Telecommunications 4.35% a
o SET MSFT MICROSOFT CORP 8.10% Health Care 4.98% 10
800.0% AMZN AMAZON.COM INC 5.96% Financials 0.00% 0
s00.0% S&P500
400.0% AVGO BROADCOM INC. 4.63% Real Estate 0.19% 1
D”;lw TSLA TESLA INC. 2.79% Consumer Discretionary 20.21% 17
nem 2003 2005 2007 2009 2011 2013 2015 2007 2019 2021 2023 2025 s e AR A TEERKAS I 3.30% Conslimen Staples 290% B
GOOGL ALPHABET CL A CMN 2.86% Industrials 4.54% 10
—has0aq 100 TR USD 1,604.5% — &P 500 TR USO 742.0% —MSCH World R USO s105%
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Al Information as of 12/31/2024. Utilities 1.24% 4
Source: Morningstar as of 31 Oct 25 Sources: Nasdaq Global Indexes Research. Bloomberg. FactSet as of 31 Dec 24
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Underlying Equity Portfolio Options Overlay Equity Premium Income
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Source: J.P. Morgan Asset Management as of Oct 2025, For illustrative Only
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Source: J.P. Morgan Asset Management as of Oct 2025, For illustrative Only. Source: J.P. Morgan Asset Management as of Oct 2025.
*Based on historical observations.
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Has delivered 15.0x the income of the Nasdaq 100, with a portion of upside & 79% of the volatility
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Source: J.P. Morgan Asset Management. 1 Inception date: 4 May 2022. Data is annualized (net of fees). While information on distributable income is not available at the strategy level, we propose
using an equivalent fund registered in a different jurisdiction. We believe this information is pertinent and relevant because the fund is part of the same composite. Past performance is not a reliable
indicator of current and future results.
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