Premia ETFs | Building Blocks for Market Access

341 1 HK HK‘D%"hter

9411 HK uso coue-

Premia J.P. Morgan Asia Credit Investment Grade USD Bond ETF | cits Eligible*

Diversified Investment Grade USD Bonds from across Asia ex-Japan
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Attractive Returns and Resilient Performance Through Cycles
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Source: J.P. Morgan, Bloomberg, Premia Partners as of 31/8/2024
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-é\— WHY USD INVESTMENT

GRADE ASIA CREDIT (JACI 1G)?

Diversified basket of investment grade USD
bonds: High-quality USD bonds by investment
grade sovereign, quasi-sovereign and corporate
issuers from Asia ex-Japan region.

More efficient way to capture spread and yield
premium: Spread and yield premium from
geographic diversification and not from riskier
credits.

Superior risk-return profile: JACI IG has
historically delivered the highest risk adjusted
return versus global and US investment grade
peers, as well as parent JACI and global emerging
market bond indices across 3-year, 5-year, 10-year
horizon.

Portfolio completion and efficient separation
of alpha and beta: J.P. Morgan Asian Credit Index
is the mainstream index widely recognized by
allocators and this dedicated investment grade
ETF provides allocators with the ideal tool to
maintain flexibility for asset allocation.

Liquidity screens: focus on more liquid
investment grade issues with minimum face
outstanding size of over US$300 million, to
ensure better tradability.

Tax efficiency and trade Asia in Asia: Trades in
same time zone as underlying bonds, and enjoys
waiver of duties and levies available for HKEX
listed bond ETFs, including no Hong Kong stamp
duty, HKEX trading and settlement levies, and
there is no withholding, capital gains nor
dividends tax in Hong Kong.

Source: J.P. Morgan, Premia Partners (2024)

I Methodology of J.P. Morgan Asia Credit Index - Investment Grade

Credit Quality

Geography

Maturity &
Liquidity

Final Index
Portfolio

USD-denominated debt
(Sov, Quasi & Corp) issued in

Investment Grade Maturity

Incl : 2.5yr to maturity

Market-cap weighted
Monthly rebalancing

Excl: 6m to maturity
Minimum amount
outstanding: US$300 million

the Asia ex-Japan region
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Why Premia J.P. Morgan Asia Credit Investment Grade USD Bond ETF?

o Diversified, transparent strategy: enjoy spread and yield premium from geographic allocation and not from going down credit spectrum for
issues with lower credit ratings

e Robust track record and better risk-return profile: Asia investment grade USD bonds has delivered better risk adjusted return than other
global investment grade peers or high yield cohorts from Asia

e Tax and cost efficient: ongoing expenses of only 0.23% p.a.

About The ETF All data as of 30 September 2024

SECTOR ALLOCATION TOP 10 HOLDINGS (BY ISSUER GROUP)

Financial — >3 50% Indonesia Government 6.33%

Quasi-Sov 24.25% Philippines Government 4.56%

Sovereign 18.17% Standard Chartered 431%

Tech, Media & Telecom [ 6 59% Indonesia Government Sukuk 2.83%

Industrial I G 52 Korea Export Import Bank 2.54%

Utilities I 358% Korea Development Bank 2.22%

Oil & Gas 0 260% Tencent 2.14%

Consumer M 2 03% Sinopec 2.04%

Diversified M 1 84% TSMC 1.96%

Infrastructure M 130% Hutchison 1.84%

Real Estate T171% KEY FACTS

Metals & Mining B 103% : —

Transport 0.87% Manager Premia Partners Company Limited
Trustee HSBC Institutional Trust Services (Asia) Limited

MARKET EXPOSURE Fund Size USD 50 million

China D 33059 Benchmark J.P. Morgan Asia Credit Index - Investment Grade

South Korea 16.44% Management Fee 0.23% per annum

Indonesia 14.15% e CEy usb

Hong Kong P 14.08% Listing Date 25 September 2024

Singapore M 4.0% FUND CHARACTERISTICS

India I 4 58%

Philippines 00 456% A QLT A

Malaysia M 7% Effective Duration 46678

Taiwan I 239% Yield To Maturity (%) 45895

Mac.au M 1.53% Number Of Issues 207

Thailand 11 0.96%

INDEX PERFORMANCE

JPM Asia JPM Asia Bloomberg  Bloomberg
o IPM Asia Credit IG « JPM Asia Credit « Bloomberg Global Agg Index

150 - berg US Ag Credit IG' Credit? Global Agg®  US Agg*
r « Bloomberg g

zam |L YTD 5.9% 7.2% 3.6% 4.4%

150 | 1-Year 11.9% 13.3% 12.0% 11.6%

120 | . 3-Year Ann 0.8% 0.2% -3.1% -1.4%

— WA W\/Wv" 5-Year Ann 2.0% 1.4% -0.8% 0.3%

100 "IN 10-Year Ann 3.4% 3.2% 0.6% 1.8%
90 Inception * 3.4% 3.2% 0.2% 1.8%
o , , , , , , , , Volatility * 3.5% 3.4% 5.5% 4.8%
06/2014 09/2015 01/2017 04/2018 07/2019 10/2020 01/2022 04/2023 07/2024 Sharpe * 0.48 042 - 0.02

T)p. Morgan Asia Credit Index - Investment Grade; 2)p. Morgan Asia Credit Index; 3Bloomberg Global Aggregate index; 4Bloomberg US Aggregate index
*Index base date: 30/6/2014; Source: Bloomberg (30/6/2014 to 30/09/2024, indexed 30/6/2014 value at 100 )

IMPORTANT NOTICE The ETF tracks the performance of its underlying index which does not incorporate Environment, Social and Governance factors in its key investment focus. The current disclosures are made in
accordance with SFC guidelines following the Manager's climate-related risk assessments. Applicability and extent of disclosures shall be assessed on periodical basis.

Disclaimer This document is prepared and issued by Premia Partners Company Limited. Premia ETF Series are funds authorized by Hong Kong Securities and Futures Commission (“SFC"). SFC authorisation is not a
recommendation or endorsement of Premia ETF Series and it does not guarantee the commercial merits of the scheme and its performance. This document has not been reviewed by the SFC and does not constitute an offer,
recommendation or solicitation to buy or sell any security or enter into any other transaction in any jurisdiction. For potential investors in jurisdictions other than in Hong Kong, please seek professional advice on the
eligibility of subscription of the funds. Unless otherwise specified, all information is as of 30 August 2024. Sources: Bloomberg and Premia Partners. The above data is for information only. Past performance does not
guarantee future results. Investment involves risk, including possible loss of principal. Investment in emerging market countries may involve heightened risks such as increased volatility and lower trading volume, and may
be subject to a greater risk of loss than investment in a developed country. Before deciding to invest, investors should read the Prospectus and Key Fact Statements for details, including the risk factors. Investors may not get
back the amount they invest. Individual stock prices/performance do not represent the return of the Fund. Investment return and principal value of an investment will fluctuate so that an investor's shares, when sold or
redeemed, may be worth more or less than the original cost.

Disclaimer J.P. Morgan Asia Credit Index - Investment Grade may not be copied, used, or distributed without J.P. Morgan’s prior written approval. J.P. Morgan and the J.P. Morgan index names are service mark(s) of J.P.
Morgan or its affiliates and have been licensed for use for certain purposes by Premia Partners Company Limited. No purchaser, seller or holder of this security, product or fund, or any other person or entity, should use or
refer to any J.P. Morgan trade name, trademark or service mark to sponsor, endorse, market or promote this Financial Product or any other financial product without first contacting J.P. Morgan to determine whether J.P.
Morgan’s permission is required. Under no circumstances may any person or entity claim any affiliation with J.P. Morgan without the prior written permission of J.P. Morgan. Information has been obtained from sources
believed to be reliable but J.P. Morgan does not warrant its completeness or accuracy. Copyright 202[4], J.P. Morgan Chase & Co. All rights reserved.



