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North America 90.3% gurhogusioltiol
Developed Europe 0% Y GumdenmsaunulugosanimsthniurSomsasnuluiusonssanalianouinurish
Latin America 2.3% ! !
Source: J.P. Morgan Asset Management
Asia 1.2%

Source: J.P. Morgan Asset Management as of 30/04/2023 Benchmark** 0.50% -0.61%  2.59% 3.79%  -4.19% - -1.40%
AUWUWIUVDIWANSANTUNIU 1.83% 1.43% 1.64% 1.97% 3.64% - 5.12%
AYLILUOUYa Benchmark 558%  482% 529% 585% 707% - 613%
Agency MBS 29.6% B ) . .
HY Corporate 17,99 Source: Eastspring as of 30/11/2024 **Benchmark F1d Bloomberg Barclays US Aggregate Index (dnaijuuin) / SudaninadnuAe 23/01/2020
CMBS 14.7%
Non-agency MBS h dndounnsadnuaudn 10 UsUISN (%)
ABS 5.7%
EM & Quasi Sovereigns 4.7% GNMA (United States): Maturity Date 01/12/2054 5.3%
Cash & Equivalent 4.3% GNMA (United States): Maturity Date 01/12/2054 3.0%
8 e pauate SL000 GNMA (United States): Maturity Date 20/06/2054 1.8%
EM Corporates 0.8%
GNMA (United States): Maturity Date 20/12/2052 1.3%
Source: J.P. Morgan Asset Management as of 30/11/2024
FHLM (United States): Maturity Date 01/10/2054 0.9%
FNMA (United States): Maturity Date 01/07/2053 0.8%
Connecticut Avenue Securities 2017-C02 (United State) 0.7%
Effective Duration 2.16 yrs - —_ -
Sl TR 707% Connecticut Avenue Securities 2023-R08 (United State) 0.5%
Average Rating BBB+ CCO Holdings (United States) 0.5%
IG / Below IG Breakdown 60% / 40% GNMA (United Sates) 0.5%

Source: J.P. Morgan Asset Management as of 30/11/2024 Source: J.P. Morgan Asset Management factsheet as of 30/11/2024
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