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JPMorgan Equity Premium Income Active ETF (ASX Code: JEPI) &  
JPMorgan Equity Premium Income (Hedged) Active ETF (ASX Code: JHPI) 

 
Notional Derivative Exposure as at: 29th May 2026 

 

The information outlined below is provided pursuant to the condition imposed by the ASX per ASX 
Operating Rule 10A.3.1(e).  

The following notional derivatives exposure is provided for the JPMorgan Equity Premium Income Active 
ETF and the JPMorgan Equity Premium Income (Hedged) Active ETF. The below information, in line with 
the ASX condition, provides the notional listed derivatives exposure as well as the exposure to OTC 
derivatives (excluding derivatives used for hedging currency risk) in relation to the NAV of each of the 
funds.  

JEPI May 2026 Value ($) % 

Fund Net Asset Value  $ 160,356,438.91 100% 

Notional Listed Derivative Exposure - 0.00% 

OTC Derivative Exposure – excluding FX 
hedging  

- 0.00% 

 

JHPI May 2026 Value ($) % 

Fund Net Asset Value  $ 8,525,950.49 100% 

Notional Listed Derivative Exposure - 0.00% 

OTC Derivative Exposure – excluding FX 
hedging  

- 0.00% 

 

The investment objective of the Fund is to seek current income while maintaining prospects for capital 
appreciation. As described in the PDS, to achieve their objectives the Funds, via the Underlying Fund, 
creates an actively managed portfolio of equity securities significantly based off the benchmark and 
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through equity-linked notes, selling call options with exposure to the benchmark. The Underlying Fund 
under normal circumstances seeks to provide relatively stable monthly distributions. 

The notional derivatives exposure reported above is the total market value of the underlying securities 
over which the derivative contracts have been written. This is distinct from the profit or loss of the 
derivative contracts. 

For more information about the fund or this announcement, please contact the Manager, on 1800 576 
468.   

Yours Faithfully,  

JPMorgan Asset Management (Australia) Limited 

 

 

Issued by JPMorgan Asset Management (Australia) Limited (ABN 55 143 832 080, AFSL 376919), as the manager of the fund, on behalf of Perpetual 
Trust Services Limited (ABN 48 000 142 049, AFSL 236648), as the issuer of the fund. This release is for general information only and should not 
be taken as financial product advice, a recommendation, or an offer with respect to the purchase or sale of any financial product.   
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