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JPMorgan Global Equity Multi-Factor  
UCITS ETF  
Tickers: JPGL

BUILDING STRONGER PORTFOLIOS

Seeking a smoother ride in global equity markets.
JPGL tracks the JP Morgan Diversified Factor Global Developed (Region Aware) Equity Index whose 
methodology is designed to provide a core exposure to the market with a better risk-adjusted return  
compared to a market cap-weighted index.

EXPERTISE • Leverages J.P. Morgan’s experience in quantitative 
research and portfolio management, employing a  
team approach led by Dr. Yazann Romahi, CIO of 
Quantitative Beta Strategies.

PORTFOLIO • Tracks the JP Morgan Diversified Factor Global Developed 
(Region Aware) Equity Index, which applies a rules-based 
approach combining risk-weighted portfolio construction 
with multi-factor security screening based on value, 
quality and momentum factors.

RESULTS • The fund addresses some of the limitations of traditional 
market cap weighted equity indices to provide an 
enhanced risk/return profile and an improved upside/
downside capture.

• The Diversified Factor Index has produced strong long-
term outperformance relative to the FTSE Developed 
Index (a major global equity market cap weighted index).

*SECTORS: Basic Materials, Consumer Goods, Consumer Services, Financials, Health Care, Industrials, Oil & Gas, Technology, Telecommunications, Utilities, Real Estate.
Chart source: J.P. Morgan Asset Management; sectors represent those of the JP Morgan Diversified Factor Global Developed Equity Index. For illustrative purposes only.
Diversification does not guarantee investment returns and does not eliminate the risk of loss. 

JP Morgan Diversified Factor Global Developed 
(Region Aware) Equity Index

FTSE Developed Index
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STEP 1. DIVERSIFY RISK

Market cap-weighted indexes can be highly 
concentrated in certain sectors.*

RISK WEIGHTING

Our methodology begins by diversifying risk concentration across 
sectors through our research-driven risk-weighting process. 

Sector* weightings are  adjusted to distribute risk more evenly, 
providing more diversification. 

STEP 2. ENHANCE RETURNS

Stocks are screened by diversifying across  three factors that have 
proven to be historical drivers of performance. 

The result is a multi-factor approach that aims to improve diversification,
lower volatility and enhance risk-adjusted returns. 

MOMENTUM

QUALITY

VALUE

TWO STEPS TO BETTER BETA
By distributing risk more evenly across sectors and stocks, and by screening for historical drivers of share price outperformance, JPGL has the potential to capture 
most of the upside in equity markets, while providing less volatility in down markets—helping to keep investors fully invested across market cycles. 

Source: Bloomberg, J.P. Morgan Asset Management; data as of 31 May 2020.

Past performance is not a reliable indicator of current and future results.
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JPM Global Equity Multi-Factor UCITS ETF
Launch date 09 July 2019
Domicile Ireland
Investment method Physically Invested
Base currency USD
Total Expense Ratio (TER) 0.19%
ISIN IE00BJRCLL96
Bloomberg Ticker (LSE) JPGL LN
Bloomberg Ticker (Borsa Italiana) JPGL IM
Bloomberg Ticker (Bolsa Mexicana de Valores) JPGLN MM
Bloomberg Ticker (Xetra) JPGL GY
Bloomberg Ticker (SIX Swiss) JPGL SW
Bloomberg iNAV Ticker* JPGLUSIV
Reuters RIC (LSE) JPGL.L

Reuters RIC (Borsa Italiana) JPGL.MI

Reuters RIC (Xetra) JPGL.DE

Reuters RIC (Bolsa Mexicana de Valores) JPGLN.MX

* This is for the base currency, other iNAV tickers are available upon request.

RISK PROFILE

• The value of equities may go down as well 
as up in response to the performance 
of individual companies and general 
market conditions, sometimes rapidly 
or unpredictably. If a company goes 
through bankruptcy or a similar financial 
restructuring, its shares in issue typically lose 
most or all of their value.

• Since the instruments held by the Sub-Fund 
may be denominated in currencies other than 
the Base Currency, the Sub-Fund may be 
affected unfavourably by exchange control 
regulations or fluctuations in currency 
rates. For this reason, changes in currency 
exchange rates can affect the value of the 
Sub-Fund’s portfolio and may impact the 
value of the Shares.

• The Sub-Fund is not expected to track the 
performance of the Index at all times with 
perfect accuracy. The Sub-Fund is, however, 
expected to provide investment results that, 
before expenses, generally correspond to the 
price and yield performance of the Index.
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The term ‘Fund’ used throughout this document refers to the relevant ‘Sub-Fund’, which is a legal term used in the Prospectus.

This is a marketing communication and as such the views contained herein do not form part of an offer, nor are they to be taken as advice or a recommendation, to buy or sell any investment 
or interest thereto. Reliance upon information in this material is at the sole discretion of the reader. Any research in this document has been obtained and may have been acted upon by 
J.P. Morgan Asset Management for its own purpose. The results of such research are being made available as additional information and do not necessarily reflect the views of J.P. Morgan 
Asset Management. Any forecasts, figures, opinions, statements of financial market trends or investment techniques and strategies expressed are, unless otherwise stated, J.P. Morgan Asset 
Management’s own at the date of this document. They are considered to be reliable at the time of writing, may not necessarily be all-inclusive and are not guaranteed as to accuracy. They may 
be subject to change without reference or notification to you. It should be noted that the value of investments and the income from them may fluctuate in accordance with market conditions and 
taxation agreements and investors may not get back the full amount invested. Changes in exchange rates may have an adverse effect on the value, price or income of the products or underlying 
overseas investments. Past performance and yield are not a reliable indicator of current and future results. There is no guarantee that any forecast made will come to pass. Furthermore, whilst 
it is the intention to achieve the investment objective of the investment products, there can be no assurance that those objectives will be met. J.P. Morgan Asset Management is the brand 
name for the asset management business of JPMorgan Chase & Co. and its affiliates worldwide. To the extent permitted by applicable law, we may record telephone calls and monitor electronic 
communications to comply with our legal and regulatory obligations and internal policies. Personal data will be collected, stored and processed by J.P. Morgan Asset Management in accordance 
with our EMEA Privacy Policy www.jpmorgan.com/emea-privacy-policy. As the product may not be authorised or its offering may be restricted in your jurisdiction, it is the responsibility of every 
reader to satisfy himself as to the full observance of the laws and regulations of the relevant jurisdiction. Prior to any application investors are advised to take all necessary legal, regulatory 
and tax advice on the consequences of an investment in the products. Shares or other interests may not be offered to or purchased directly or indirectly by US persons. All transactions should 
be based on the latest available Prospectus, the Key Investor Information Document (KIID) and any applicable local offering document. These documents together with the annual report, 
semi-annual report and instrument of incorporation, are available free of charge from JPMorgan Asset Management (Europe) S.à r.l., 6 route de Trèves, L-2633 Senningerberg, Grand Duchy 
of Luxembourg, your financial adviser or your J.P. Morgan Asset Management regional contact or at www.jpmorganassetmanagement.ie. Units in Undertakings for Collective Investment in 
Transferable Securities (“UCITS”) Exchange Traded Funds (“ETF”) purchased on the secondary market cannot usually be sold directly back to UCITS ETF. Investors must buy and sell units on a 
secondary market with the assistance of an intermediary (e.g. a stockbroker) and may incur fees for doing so. In addition, investors may pay more than the current net asset value when buying 
units and may receive less than the current net asset value when selling them. In Switzerland, JPMorgan Asset Management (Switzerland) LLC, Dreikönigstrasse 37, 8002 Zurich, acts as Swiss 
representative of the funds and J.P. Morgan (Suisse) SA, 8 Rue de la Confédération, 1204 Geneva, as paying agent of the funds. JPMorgan Asset Management (Switzerland) LLC herewith informs 
investors that with respect to its distribution activities in and from Switzerland it receives commissions pursuant to Art. 34 para. 2bis of the Swiss Collective Investment Schemes Ordinance dated 
22 November 2006. These commissions are paid out of the management fee as defined in the fund documentation. Further information regarding these commissions, including their calculation 
method, may be obtained upon written request from JPMorgan Asset Management (Switzerland) LLC. This communication is issued in Europe (excluding UK) by JPMorgan Asset Management 
(Europe) S.à r.l., 6 route de Trèves, L-2633 Senningerberg, Grand Duchy of Luxembourg, R.C.S. Luxembourg B27900, corporate capital EUR 10.000.000. This communication is issued in the UK 
by JPMorgan Asset Management (UK) Limited, which is authorised and regulated by the Financial Conduct Authority. Registered in England No. 01161446. Registered address: 25 Bank Street, 
Canary Wharf, London E14 5JP.

The ETF is listed in the international quotation system of the Mexican Stock Exchange (“Sistema internacional de cotizaciones de la bolsa Mexicana de valores”). The registration does not imply 
a certification of the performance of the ETF.

CONTACT DETAILS 
For further information on J.P. Morgan Asset Management ETFs please contact us on +44 207 742 8361 or jpmam_etf@jpmorgan.com

0903c02a8262757a

INVESTMENT OBJECTIVE

The Sub-Fund seeks to provide returns that 
correspond to those of its Index.

As of 30.06.2020

Joe Staines 

Portfolio manager 
• 6 years of 

industry 
experience,  
all at J.P. Morgan

Kartik Aiyar

Portfolio manager
• 6 years of industry 

experience,  
all at J.P. Morgan

Steven Wu

Portfolio manager
• 7 years of 

industry 
experience, 6 at 
J.P. Morgan

Aijaz Hussain

Portfolio manager
• 5 years of 

industry 
experience, 4 at 
J.P. Morgan


