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Obiettivo d'Investimento Dichiarato
The investment objective of the sub-fund is to replicate
the performance of the JPM Screened, Tilted and
Reweighted EMBI Global Diversified Composite (TR)
Index (Bloomberg: JESGEMGD index) (the “Index"),
including fluctuations, and to maintain the Tracking
Error between the sub-fund and the Index below 1%. The
Index General Description The Index aims to track liquid
US dollar emerging market fixed and floating-rate debt
instruments issued by sovereign and quasi-sovereign
entities. Quasi sovereign entities are defined as being
100% guaranteed or 100% owned by the government.
The objective of the Index is to provide exposure to
sovereign and quasi-sovereign bonds issued in USD
selected and tilted on the basis of extra-financial
criteria.

Misure di Rischio

3Y Alpha 1,46 3Y Sharpe Ratio 0,72
3Y Beta 0,90 3Y Std Dev 6,60
3Y R-Squared 96,96 3Y Risk Med
3Y Info Ratio 0,88 5Y Risk Med
3Y Tracking Error 1,37  10Y Risk Med

Basati su Morningstar Emerging Markets Sovereign Bond GR Hedged EUR (dove
applicabile)
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3-Mesi -2,64 -1,38 -2,25 Trimestrali %
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Rendimenti aggiornati al 04/11/2026

Portafoglio 03/11/2026
Asset Allocation % Netta Fixed Income Style Fondo Credit Quality% Fond Credit Quality% Fond
e Azioni 0,00 Box™ Duration Effettiva 0 0
Obbligazioni 100,81 E2 Maturity effettiva
Liquidita 0,31 = § Qualita Credito Media
Altro 0,00 “g
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Sensibilita ai Tassi
Titoli principali Fixed Income Sector Weightings % Fondo Scadenze % Fondo
Nome Setore % Bl Governativo 9469  data3 12,58
Argentina (Republic Of) - 1M & Societario 6,13 da3ab 1736
Uruguay (Republic Of) 5.1% - 083 B Cartolarizzazioni 0,00 da5a7 12,71
Argentina (Republic Of) - 068 BRA Enti Locali 0,00 da7a10 714
Ghana (Republic of) - 0,67 m Liquidita ed equivalenti 0,04 da10a15 10,34
Argentina (Republic Of) - 066 Derivati 0,86 da15a20 553
Ecuador (Republllc 0Of) - 063 Coupon Range % Fondo gﬁriogzgo 13?2
Uruguay (Republic Of) 5.442% - 056 '
Uruguay (Republic Of) 5.75% - 05  Ocoupon 053
Argentina (Republic Of) — 053  DaOa4cedole 16,96
Oman (Sultanate Of) 5.625% - 052  Dadabceedole 45,70
v, Primi 10 Titol e Da 6 a8cedole 30,74
o r|m|10T|t0I|sgI Pat.rlr.nor.no o 6,73 Da8a10 cedole 595
Numero Complessllvo dll TI'[O.|I A2|o.nar|l . 0 Da 10 a 12 cedole 0,00
Numero Complessivodi Titoli Obbligazionari 558 Oltre 12 cedole 012
Anagrafica
Societa di Gestione BNP Paribas Asset Patrimonio Classe (MIn) 522 EUR Investimento Min. Ingresso 100.000 EUR
Management Luxembourg (04/11/2026) Investimento Min. Successivo -
Telefono - Domicilio LUSSEMBURGO TER. -
Web - Valuta del Fondo EUR Spese correnti 0,25%
Data di Partenza 26/02/2016 UCITS Si Commissione di incentivo
Nome del Gestore - Inc/Acc Acc
Data Inizio Gestione 01/10/2023 ISIN LU1291092119
NAV (04/11/2026) EUR 111,68
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