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SECTORS (26)

29,6 Government B 3,7 Industrial
B 21,5 Financial 2.5 Consumer
12,8 0il &Gas 2,3 Real Estate
B 11,3 utilities 2.0 Diversified
B 4.6 Metals & Mining [l 1,8 Transport
BB 24,2 infrastructure [ 3,7 Others

BOND QUALITY BREAKDOWN (%)

B 73 AA Corporate Bonds: 46,2%
Pieo A Average duration: 7,1 yrs
B 721 EBB Yield to worst: 3,4%

B 05 <BEB Average maturity: 12,1 yrs

B 11 Cash Average credit quality: BEB+

Wuaaya 0 Jui 31 uran 2562 A NnsngaayaniduTaqiulai www jpmorganassetmanagement.iu

Holdin 8S 4sat 30 November 2019

TOP 10 Coupon Maturity 9%of
rate date assets
Government of Russia (Russia) 5,875 16.00.43 1,2
Ministry Of Finance Qatar (Qatar) 4,817 14.03.49 1,2
OCP (Morocco) 6,875 25.04.44 1,0
Qatar MNational Bank (Qatar) 2,125 07.09.21 1,0
Government of Hungary (Hungary) 5,375 25.03.24 L0
Government of Peru (Peru) 8,750 21.11.33 1,0
Transportadora de Gas del Peru (Peru) 4,250 30.04.28 L0
Government of Russia (Russia) 12,750 24.06.28 0,9
Israel Electric (Israel) 5,000 12.11.24 0,9
GNL Quintero (Chile) 4,634 31.07.29 0,9
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1. a1 J.P. Morgan Emerging Markets Bond Index Global Diversified Investment Grade (Total Return Gross)
dnaats 50%

2. sl J.P. Morgan Corporate Emerging Markets Bond Index Broad Diversified Investment Grade (Total Return
Gross) FPdan 50%
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Hedge or Unhedge
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NanTALlUNUEaNUAILLLTNUYA

LT AT Year to Date 3 ReU  Percentle & @ou  Percentile 19 Farcentile 37 Percentile 59 Percentile 107  Percentile  fiusinm
RRREULALN DI LT 11.9%% £.55% ] 515% 5 11,555 ] 370% 5 1.540% 75 0.52%
s..'lnauwm*ﬁﬁ 5.54% 005% 95 5.04% 25 2.54% 75 196% 5 =0.279% 95 -1.E7%
n:nﬁwmadnmqu 2.56% 1.35% 5 2.04% 25 Z.66% 50 28T 25 6.25% 75 TIE%
TR 1 1Y 277% L.05% 5 158% 25 2T7% 75 202% 50 TA2% 95 Badss
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Peer Return (%) Standard Deviation (%)
Percentile 3M 6M 1Y 3Y 5Y 10Y 3M 6M 1Y BY 5Y 10Y
5" Percentile 1.87 3.37 14.46 3.68 3.67 4.90 1.40 1.71 2.13 2.73 3.43 3.90

25" Percentile 1.48 2.66 11.57 3.58 3.23 4.87 1.96 2.09 2.23 2.95 5.07 4.56

50" Percentile 0.84 2.15 11.18 3.23 2.29 4.82 2.80 2.89 2.66 3.48 6.30 5.39

75" Percentile 0.55 1.53 9.08 2.93 1.30 4.78 2.95 3.38 3.57 4.43 6.91 6.22

95" Percentile 0.37 0.54 4.72 1.95 0.71 4.74 3.31 3.93 4.11 5.34 7.06 6.88

NANITANUUITUEDUNAITRINBINUNAN

CALENDAR YEAR PERFORMAMCE (%)

15=
10 -
-
© N =
-Ba
2014 2015 2016 2017 2018 2019
n 8,12 -2,13 6,58 7,10 -2,81 14,63
E 8,96 -0,39 6,65 7.84 -1,50 14,60
RETURN (26)
CUMULATIVE ANNUALISED
1 month 3 months 1 year 3 years 5 years Launch
n 0,73 1,02 14,63 6,07 A4.48 4,52
E 0,58 1,08 14,60 6,77 5,28 5,26

Wuraya o Jui 31 Suran 2562 A NnsnaaayaniuwTaqiulai www jpmorganassetmanagement.iu
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ANALIY AERANTANIFRLENN (USS)

Bloomberg Code JPEIGBU LX

ISIN Code LU0562246453

ﬁ‘?%’?ﬂwﬂﬂ’l‘iﬁﬁtﬁuﬂ’lu%’ﬂﬂ 50% J.P. Morgan Emerging Markets Bond Index Global Diversified Investment Grade
N3y (Benchmark) (Total Return Gross) / 50% J.P. Morgan Corporate Emerging Markets Bond Index Broad

Diversified Investment Grade (Total Return Gross)

Elﬁimn’l‘iﬂ’awau J.P.Morgan Asset Management

Bulam (website) http://www.jpmorganassetmanagement.lu
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