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Country Breakdown
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North America 89.7%
Developed Europe 4.5%
Latin America 2.3%
Asia 1.2%
Emerging Europe 0.1%
Other 2.2%

Source: J.P. Morgan Asset Management as of 31/01/2023

Sector Breakdown

Agency MBS 32.1%
HY Corporate 24.3%
CMBS 171%
1G Corporate 8.9%
Non-agency MBS 6.4%
ABS 5.3%
EM Sovereigns & Quasi Sovereig 4.5%
Currency 1.9%
EM Corporates 1.4%
Cash & Equivalent -3.0%

Source: J.P. Morgan Asset Management as of 31/01/2023

Bond Quality Breakdown

Corporate Bonds 34.6%
Average Duration 4.4yrs
Yield to Maturity 7.5%
Average Maturity 6.3yrs

Source: J.P. Morgan Asset Management as of 31/01/2023
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Source: J.P. Morgan Asset Management

I IR I I IS I

Benchmark™** -1.55%  -7.75% -11.87% -9.27%  -0.45% - 0.51%

Source: TMBAM Eastspring as of 31/01/2023 **Benchmark Fio Bloomberg Barclays US Aggregate Index (anaiuuin) / 5u§mﬁdﬂadquﬁa 23/01/2020
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GNMA (United States) 6.3%
GNMA (United States) 4.3%
GNMA (United States) 4.0%
GNMA (United States) 2.6%
GNMA (United States) 1.8%
GNMA (United States) 0.8%
JPM Global High Yield Bond Fund (Luxembourg) 0.8%
GNMA (United States) 0.8%
Connecticut Avenue Securities 2017-C02 (United States) 0.7%
Connecticut Avenue Securities 2017-C01 (United States) 0.7%

Source: J.P. Morgan Asset Management as of 31/01/2023
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