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Fund overviewFund overview
Investment objectiveInvestment objective
The SubThe SubFund seeks to achieve a return in the Fund seeks to achieve a return in the 
Reference Currency in line with prevailing money Reference Currency in line with prevailing money 
market rates whilst aiming to preserve capital market rates whilst aiming to preserve capital 
consistent with such rates and to maintain a high consistent with such rates and to maintain a high 
degree of liquidity.degree of liquidity.  

Fund statisticsFund statistics

Morningstar CategoryMorningstar CategoryTMTM
USD Money USD Money 

Market Market  Short  Short 
TermTerm

Fund manager(s)Fund manager(s) John TobinJohn Tobin
Client portfolio manager(s)Client portfolio manager(s) Jason StrakerJason Straker
Fund currencyFund currency USDUSD
Asset (as at 30.06.17)Asset (as at 30.06.17) USD 36.2billionUSD 36.2billion
Inception dateInception date 26.11.0326.11.03
Currency hedgingCurrency hedging NN
Minimal initial investmentMinimal initial investment USD 50.000USD 50.000
Minimal additional Minimal additional 
investmentinvestment

USD 5.000USD 5.000

ExpensesExpenses 0,55%0,55%
Valuation dateValuation date DailyDaily
Cash settlement dateCash settlement date T+1T+1
Dealing deadlineDealing deadline 1700_EST1700_EST
Fund structureFund structure SICAV/UCITSSICAV/UCITS
DomicileDomicile LuxembourgLuxembourg
  

Fund codesFund codes
ISINISIN LU0176037280LU0176037280
BloombergBloomberg JPMLIQA LXJPMLIQA LX
CusipCusip L5781B155L5781B155
ReutersReuters LU0176037280.LUFLU0176037280.LUF
  

    
Fund factsFund facts
Fund chargesFund charges

Annual Mgt.Annual Mgt. 0.40%0.40%
Ongoing charge (comprises):Ongoing charge (comprises): 0.55%0.55%
  
  

Statistical analysis Statistical analysis 
reviewreview

(as at June 30, 2017)(as at June 30, 2017)

    3  years3  years3  years3  years 5  years5  years5  years5  years
CorrelationCorrelation 0.880.88 0.870.87
AlphaAlpha 0.080.08 0.050.05
BetaBeta 0.480.48 0.440.44
Annualised volatilityAnnualised volatility 0.020.02 0.020.02
Sharpe ratioSharpe ratio 1.341.34 5.155.15
Tracking errorTracking error 0.030.03 0.020.02
Information ratioInformation ratio 2.972.97 2.032.03
  

  

BenchmarkBenchmark
iMoneynet Institutional US Treasury and Repo Money Fund IndexiMoneynet Institutional US Treasury and Repo Money Fund Index

PerformancePerformance (as at June 30, 2017)(as at June 30, 2017)
Cumulative performanceCumulative performance
nnnn J P M  A  ( a c c . )J P M  A  ( a c c . )J P M  A  ( a c c . )J P M  A  ( a c c . ) n BenchmarkBenchmark

Cumulative performanceCumulative performance
%%%% 1 M1 M1  M1  M 3  M3  M3  M3  M 1 Y1  Y1  Y1  Y 3  Y3  Y3  Y3  Y 5  Y5  Y5  Y5  Y S ince  incept ionS ince  incept ionS ince  incept ionS ince  incept ion
JPM A (acc.)JPM A (acc.) 0.03320.0332 0.07080.0708 0.08770.0877 0.08770.0877 0.08770.0877 14.582514.5825
BenchmarkBenchmark 0.05000.0500 0.13000.1300 0.27030.2703 0.32040.3204 0.32090.3209 15.510715.5107
  

Calendar yearCalendar year
    2 0 1 32 0 1 32 0 1 32 0 1 3 2014201420142014 2 0 1 52 0 1 52 0 1 52 0 1 5 2 0 1 62 0 1 62 0 1 62 0 1 6 YTDYTDYTDYTD
JPM A (acc.)JPM A (acc.) 0.000.00 0.000.00 0.000.00 0.000.00 0.090.09
BenchmarkBenchmark 0.000.00 0.000.00 0.000.00 0.120.12 0.200.20
  

Annualised performanceAnnualised performance
%%%% 3  Y3  Y3  Y3  Y 5  Y5  Y5  Y5  Y 10 Y10 Y10 Y10 Y S ince  incept ionS ince  incept ionS ince  incept ionS ince  incept ion
JPM A (acc.)JPM A (acc.) 0.02920.0292 0.01750.0175 0.32910.3291 1.00651.0065
BenchmarkBenchmark 0.10670.1067 0.06410.0641 0.38630.3863 1.06741.0674
  

Please read the Explanatory Notes, Risks and Important Information at the end of this document.Please read the Explanatory Notes, Risks and Important Information at the end of this document.Please read the Explanatory Notes, Risks and Important Information at the end of this document.Please read the Explanatory Notes, Risks and Important Information at the end of this document.
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Investor suitabilityInvestor suitability
Investor profileInvestor profile
This is a treasury liquidity SubThis is a treasury liquidity SubFund that invests primarily in shortFund that invests primarily in shortterm treasury securities. Investors in the Subterm treasury securities. Investors in the SubFund are therefore likely to be looking for an Fund are therefore likely to be looking for an 
alternative to cash deposits for their mediumalternative to cash deposits for their mediumterm or temporary cash investments, including seasonal operating cash for pension funds or the liquidity components term or temporary cash investments, including seasonal operating cash for pension funds or the liquidity components 
of investment portfolios.of investment portfolios.  

  

Key risksKey risks
  
The SubThe SubFund's objective may not be achieved in adverse market conditions and Shareholders may get back less than they originally invested. Fund's objective may not be achieved in adverse market conditions and Shareholders may get back less than they originally invested.   
In adverse market conditions, the SubIn adverse market conditions, the SubFund may invest in zero or negative yielding securities which will have an impact on the return of the SubFund may invest in zero or negative yielding securities which will have an impact on the return of the SubFund. Fund.   
The value of debt securities may change significantly depending on economic and interest rate conditions as well as the credit worthiness of the issuer. Issuers of The value of debt securities may change significantly depending on economic and interest rate conditions as well as the credit worthiness of the issuer. Issuers of 
debt securities may fail to meet payment obligations or the credit rating of debt securities may be downgraded. debt securities may fail to meet payment obligations or the credit rating of debt securities may be downgraded.   
The credit worthiness of unrated debt securities is not measured by reference to an independent credit rating agency. The credit worthiness of unrated debt securities is not measured by reference to an independent credit rating agency.   
The counterparty of repurchase agreements may fail to meet its obligations which could result in losses to the SubThe counterparty of repurchase agreements may fail to meet its obligations which could result in losses to the SubFund.Fund.  

  

  

FSFSFSFSOFFOFFOFFOFFUSDTLUSDTLUSDTLUSDTL

F o r  m o r e  i n f o r m a t i o n  a b o u t  t h i s  F u n d ,  p l e a s e  c a l l  8 5 5F o r  m o r e  i n f o r m a t i o n  a b o u t  t h i s  F u n d ,  p l e a s e  c a l l  8 5 5F o r  m o r e  i n f o r m a t i o n  a b o u t  t h i s  F u n d ,  p l e a s e  c a l l  8 5 5F o r  m o r e  i n f o r m a t i o n  a b o u t  t h i s  F u n d ,  p l e a s e  c a l l  8 5 58 0 88 0 88 0 88 0 81 9 2 3 ,  o r  c o n t a c t  y o u r  l o c a l  J . P .  M o r g a n  A s s e t  M a n a g e m e n t  c l i e n t  a d v i s o r .1 9 2 3 ,  o r  c o n t a c t  y o u r  l o c a l  J . P .  M o r g a n  A s s e t  M a n a g e m e n t  c l i e n t  a d v i s o r .1 9 2 3 ,  o r  c o n t a c t  y o u r  l o c a l  J . P .  M o r g a n  A s s e t  M a n a g e m e n t  c l i e n t  a d v i s o r .1 9 2 3 ,  o r  c o n t a c t  y o u r  l o c a l  J . P .  M o r g a n  A s s e t  M a n a g e m e n t  c l i e n t  a d v i s o r .


