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%

2 1 12 11 2019 2018 2017 2 1 12 11 2019 2018 2017
73.3 1.9% 759 2z 3.7% 3.5% 9.694 z 15.2% 33.39 1.6% 779 2z 3.6% 4.99% 9.59% z 17.6% 40.19
32.2 3.5% 12.0% =z 5.8% 6.1% 15.8% z 20.8% 52.19 3.49 11.8% 2z 5.8% 6.39 15.7% z 21.0% 51.19
13.6) z 0.9% 9.9% 2z 4.6% 2.99% 9.094 z 19.3% 29.0% z 2.0% 10.3% z 4.3% 4.7% 8.194 z 22.6% 45.59
11.1 4.9% 1.7% =z 1.8% z 1.0% 6.79 =z 8.9% 14.39 4.8% 1799 =z 15% 2z 0.6% 6.694 z 11.8% 23.89
8.4 =z 01% =z 0.2% 0.4% 359 2z 03% z 0.2% 28.7% =z 01% z 1.7% 0.19% 9.6% =z 1.8% 2z 9.0% 36.89
2.2 z 3.9% 559 z 0.1% 7.19% 1.4% =z 5.99% 22.8% z 4.6% 9.9% 2z 1.3% 13.29 4.9% z 12.3% 22.09
1400 z 0.7% 569 z 1.1% 2.99% 49% 2z 7.5% 11.9% z 3.6% 111% 2z 4.3% 6.9% 7.194 z 19.1% 21.09
6.1 0.3% 3.9% 0.0% 4.6% 4.2% z 15.0% 20.5% 2z 5.3% 12.5% 2z 5.0% 13.29 6.5% z 26.7% 33.19

3.8] z 1.6% 8.294 2z 1.6% 0.9% 6.5% 10.8% =z 44% 2z 2.1% 14.0% =z 5.8% 0.49% 11.6% 2z 6.0% 0.39
126 z 2.3% 9.0 z 2.3% 0.5% 6.6% 0.7% 19.2% z 4.3% 147% 2z 23% z 1.3% 9.894 z 9.2% 20.89
7.7 z 2.5% 10.6% =z 2.7% 2.49% 7.8% 12.39 23.3% 2z 5.3% 174% 2z 32% 2z 1.2% 11.2% 2z 3.7% 21.09
27 z 3.2% 659 2z 13% z 4.3% 3.194 z 17.3% 7894 2z 4.4% 9.9% 1.69% 2z 4.19% 519 z 17.5% 13.69

246 019 729 =z 289 439 739 =z 669 237% =z 09% 949 =z 34%  5.69 839 z 121% 28.89
145 2894 919 =z 454 429 1224 z 1899  49.89 2.39 920 z 43% 520 11.7% z 207% 58.69
1200 z 13 7794 =z 199 169 639 z 143% 884 =z 23w 949 =z 250 319 699 z 1829 12.39
132] 539 11994 =z 639 259 17.894 z 290%  29.99 479 126% =z 68% 569 17.9% z 329%  38.59
8.0 079 80% =z 504 =z 1.7% 879 989 12.1% =z 019 1099 =z 619 =z 1.0%  10.89 0.4%  17.29
7.3 269 234 =z 094 =z 139 509 =z 759 21.99 1204 519 =z 169 =z 009  6.49 z 1469 30.29
6.4 =z 0694 379 =z 084 304 324 =z 97% 17.4% =z 17% 619 =z 099 509 439 z 1569 23.39
55 z 009 649 =z 149 509  6.4% z 104% 18.0% =z 07% 779 =z 13%W 639  6.99 z 1469 24.09
30 z 209 1089 =z 119 7.0 8.6% z 195% 422% =z 2.8% 12.4% =z 179 849 939 z 2199  45.19
2.7 019 4994 =z 81% 319 509 z 180% 239% =z 069 579 =z 829 5294 509 z 219% 31.49
27| z 029 469 049  37%W  43% =z 14%  7.8%4 =z 07% 639 0299 469 559 z 65%  13.29
100.00 109 749 =z 31% 309 859 z 1259  27.89 01%  9.1% z 3.5% 4.4%  92% z 169%  34.39
- 3299 7.84 =z 81% 059 11.2% =z 979 1639 289 849 =z 819 069 115% z 111%  20.1%
H H201® 2 28 Y 4> HPR. e, Hwue  UMSCI Emergind p » UMSCIWorlds® Y Hwn " n g E Y i A)MSCI
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% bp % -
Moody's S&P Fitch 2 1 12 11 2019 2018 2017 2016 2015

19.2 188 4.64 - - - 0.4% 3.0% 2.0% 0.5% 34% =z 1.59 8.5% 6.9% 1.19
4.4 178 452 Al A+ A+ 0.4% 1.3% 1.4% 0.6% 1.7% 0.6% 4.6% 3.79 2.99
4.3 193 477 Baa2 BBB- BBB z 0.19 4.1% 2.3% 0.9% 4.0% =z 3.09 11.69 12.2% z 1.79
3.2 86 3.67| Baa2 BBB BBB 0.8% 2.5% 2.29 1.6% 33% =z 0.79 5.9% 3.29 3.29
2.4 126 4.05 A3 A- A- 0.59 2.3% 15% =z 0.09 29% =z 1.09 8.8% 47% =z 1.49
0.9 156 420 Baa2 BBB-u BBB- 0.7% 1.6% 0.9% 0.8% 23% =z 0.69 4.9% 2.09 3.89
8.6 371 6.46 - - - 2.2% 46% =z 00% =z 2.39 6.999 z 6.09 7.4% 7.3% 0.49
13.3 437 7.13 - - - 2.4% 6.6% 1.2% =z 1.59 9.1% =z 7.19 13.79 158% =z 5.19
2.7 284 5.62( Baa3 BB BB+ 0.79 5.2% 2.19 0.6% 6.0% =z 2.69 7.1% 12.8% z 4.99
22.6 265 5.39 - - - 0.7% 3.0% 21% =z 0.89 3.7% =z 2.09 9.4% 6.7% 7.49
34 208 491 Baa3 BBB- BBB- 0.5% 3.3% 1.6%9 =z 0.19 3.7% =z 2.29 6.0%4 9.29 21.19
3.5 400 6.78 Ba3 B+u BB z 0.59 3.4% 5.29% =z 0.09 2.9% z 5.29 119% =z 1.0% =z 1.09
2.3 107 3.77| Baa3 BBB BBB 0.89 1.6% 1.6% =z 0.29 25% =z 0.49 7.5% 4.39 5.69
2.1 49 3.03 A2 A- A- 0.6% 1.2% 1.3% 0.3% 1.8% 0.6% 5.3% 2.69 2.69
36.4 390 6.70 - - - 0.7% 5.2% 14% =z 0.49 6.099 z 5.79 11.49 135% =z 2.09
4.7 316 6.02 A3 BBB+ BBB+ 0.7% 3.1% 229 =z 1.49 3.8% z 6.29 11.99 6.99%9 z 5.59
3.1 230 5.12 Ba2 BB- BB- 0.19 3.8% 2.59 0.4% 3.8% 0.8% 13.29 20.6% z 13.49
2.7 697 9.71 B2 B B z 1.19 103% =z 3.6% =z 2.09 9.19% z 22.29 15.79 15.49 26.69
2.7 129 4.19 Al A+ A 1.2% 2.69% 2.4% 0.19% 399 =z 2.79 9.6% 105% =z 2.89
1.0 5,303 55.57 C SD C z 8.19 415% 2z 24% z 6.39 30.1% z 20.2% z 34.49 53.29 16.99
-
48.4 172 457 - - - 0.69 2.8% 1.8% =z 0.19 34% =z 2.49 9.2% 7099 =z 1.19
51.6 513 7.85 - - - 1.4% 5.9% 1.3% =z 1.19 749 2z 6.29 11.49 13.79 4.39
100.0 337 6.15 = = - 1.0% 4.49% 169 =z 0.69 54% z 4.29 10.39 10.29 1.29
H H201® 2 28 YW 1oy HJ.P. Morgan EMBI Global DiversifiedHwn H" 0 § E Y ~dguu “GUuUSDH i ymdey Y i A) IPMorgarD Bloomberg
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% (%)
Moody's S&P Fitch 2 1 12 2019 2018 2 1 12 2019 2018

24.2 497 = = = 0.8% 0.8% 0.7% 1.6% 0.69 0.3% 4.4% 0.8% 47% =z 2.79
9.7 791 Baa2 BBB- BBB 1.7% 1.09 0.0% 27% =z 2.09 1.0% 53% z 1.29 6.3% =z 8.79
8.4 2.62| Baal A- BBB+ z 0.09 0.6% 1.4% 0.6% 219 =z 1.19 4.8% 2.6% 3.7% 2.39
5.9 3.98 A3 A A- 0.6% 0.7% 0.7% 1.39 3.29 1.3% 2.1% 1.5% 3.49 0.69
0.3 5.57| Baa2 BBB BBB 1.4% 4.09 0.7% 55% z 3.79 2.2% 4.99 0.4% 7.2% 2z 8.69
8.3 9.49 = = > z 0.79 3.0% 0.4% 2.3% 769 z 6.39 115% z 4.79 45% 2z 7.39
8.3 9.49| Baa3 BB+ BB+ z 0.79 3.0% 0.4% 2.39 7.6%4 2z 6.39 11.5% 2z 4.79 45% 2z 7.39
32.7 521 = = = z 0.39 2.29% 0.8% 1.9% 0.7% =z 1.59 45% =z 0.29 28% z 12.19
9.1 2.37 A2 A A- z 0.59 0.5% 1.3% 0.09 499 =z 2.29 1.9% 13% =z 03% =z 3.29
7.3 8.09| Baa3 BBB BBB- z 0.19 2.9% 0.8% 2.8% 229 =z 0.79 9.3% =z 4.19 8.594 z 15.49
4.7 15.50 Ba3 BB-u BB+ z 1.09 8.1% 0.1% 70% z 1.2% z 4.09 10.1% =z 1.99 5.7% z 28.99
4.7 2.10( Baa3 BBB BBB 0.1% 0.99 1.0% 109 z 0.7% z 0.69 2.9% 2.1% 23% =z 8.89
4.2 1.84 Al AA AA- z 0.89 1.0% 0.7% 01% =z 1.2% =z 1.19 1.3% 2.0% 0.2% =z 6.79
2.8 4.07| Baa3 BBB- BBB- 1.3% 0.0% 0.4% 1.4% 3.09 0.49% =z 1.39 08% z 09% =z 1.79
34.7 7.02 - - - 0.7% 1.8% 2.29 2.5% 6.3%4 2z 0.49 6.2% 2.69 589 z 2.79
10.0 8.33 A3 A- BBB+ 1.3% 2.3% 3.0% 3.69 2.79 0.0% 5.5% 6.0% 5.59 2.39
10.0 8.16 Ba2 BB- BB- 0.3% 1.8% 2.2% 2.1% 126% z 2.69 8.0% 1.7% 53% =z 3.49
7.3 6.41( Baa2 BBB BBB 0.5% 1.19% 1.7% 1.6% 5.79 1.4% 5.6% 1.5% 7.1% =z 2.89
3.3 5.60 A3 A- A- 0.5% 1.6% 0.9% 2.19 1.99 1.2% 2.7% 1.3% 39% =z 1.99
3.3 4.37 Al AA- A 0.9% 0.69 1.8% 1.59 7.79 0.7% 6.6%9 =z 1.69 7.3% =z 4.39
0.6 21.21 B2 B WD 0.6% 8.5% 1.4% 92% =z 49% =z 459 11.09 1.0% 6.0% z 52.79
0.2 10.24| BaaZ2 BBB BBB- 1.1% 2.7% 1.1% 3.8% 0.09 0.6% 2.2% 0.5% 299 z 11.29

0.1 9.40 Ba3 BB- BB- 0.8% 0.89 0.8% 1.69 - 0.899 z 0.49 1.4% 0.49 -
100.0 6.25 = = > 0.3% 1.8% 1.2% 2.1% 3.1 z 1.19 5.6% 0.6% 45% 2z 6.49
H H201® 2 28 Y n Lo ywe HI.P. Morgan GBEM Broady ~ G g uru ~ “GUSDH T ymudey Y i /) JPMorgarl) Bloomberg
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*'3" AQNR™ Dz Njo
MSCIA3 &t mMODZAAR / 06 AGgG FHUAAQ MSClIncDz . AgAY

JP. Morgan EMBI Global Diversified® 6 A JP. Morgan GBI-EM Broad ~ [ HWOr 11Ul R3" aRFT R L 6R" sAGI §3A0VLJP
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