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Market Screen Emerging Market Bonds, active

The asset managers included in the PPCmetrics Market Screen roughly manage CHF 728 billion in Emerging 
Market Bonds. Thereof, CHF 190 billion are Local Currency, CHF 268 billion are Hard Currency, CHF 124 
billion are Blend, CHF 22 billion are Total Return, CHF 87 billion are Corporates, and CHF 37 billion are other
categories. The average (median) size is CHF 6.7 billion (in Emerging Market Bonds).
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Market Screen Emerging Market Bonds, active

36 out of the above shown product teams exclusively manage portfolios of bonds in emergings markets. The 
other teams manage assets in additional asset classes. On average (mean), the product teams manage 
78.68% of their assets under management in emerging market bonds portfolios.

Pure product teams
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Market Screen Emerging Market Bonds, active

The turn-over relative to the average headcount is a measure for the stability of the product team. On 
average, the turn-over was 7.23% (median) over the past three years, i.e. the majority of the product teams
can be considered as stable. The size of the product teams has increased on average. Over the past three
years, the average pecentage change in staff was 10.26% (median). The highest growth is 100% (not 
included in graph). 
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Market Screen Emerging Market Bonds, active

On average (median) the product teams consist of 17 investment specialists. The majority of the product
teams manage assets in different asset classes. On average, the specific category account for 15.74% 
(mean) of total assets managed by the team.
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Market Screen Emerging Market Bonds, active

The tracking error is a measure of the deviation of the portfolio returns from the index returns. The expected
annual tracking error is 3.00% on average (median) within a range from 0.01% to 6.00%. The median 
portfolio turn-over (one-sided) is 75.55%, the maximum is 400% (not included in graph).
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Market Screen Emerging Market Bonds, active

Total Return and corporate approaches only invest a small share of assets into other bond types. The 
portfolio structure of local and hard currency approaches varies widely among participants.
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PPCmetrics Market Screen

Assets under ManagementAssets under Management

Organization and Human ResourcesOrganization and Human Resources

Product TeamProduct Team

Investment Approach and PortfolioInvestment Approach and Portfolio

Track RecordTrack Record

FeesFees

To obtain and evaluate current information from asset 
managers we regularly conduct market screens. Any 
investment manager may participate free of charge.

With the support of the PPCmetrics market screens the 
most suitable candidate can be efficiently identified in an 
open, well structured process. 

Institutional and private investors, insurance companies 
and family offices use the PPCmetrics market screens to 
select the best asset manager.
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PPCmetrics AG
Badenerstrasse 6
Postfach
CH-8021 Zürich

Telefon +41 44 204 31 11
Telefax +41 44 204 31 10
E-Mail ppcmetrics@ppcmetrics.ch

PPCmetrics SA
23, route de St-Cergue
CH-1260 Nyon

Telefon +41 22 704 03 11
Telefax +41 22 704 03 10
E-Mail nyon@ppcmetrics.ch

Website www.ppcmetrics.ch
Social Media

Investment & Actuarial Consulting, 
Controlling and Research

Contact

PPCmetrics (www.ppcmetrics.ch) is a leading Swiss investment consultant, investment controller, strategic investment advisor, and pension actuary. Our clients are institutional investors (e.g., pension fund, benefits plan, 
insurance, health insurance, foundation, NPO and treasury department) as well as private investors (e.g., private clients, family offices, family foundations or Ultra High Net Worth Individuals UHNWI). Our services include 
investment consulting and investment advice as well as the definition of an investment strategy (Asset Liability Management ALM), portfolio analysis, asset allocation, the development of investment guidelines, legal 
consulting, asset manager selection, the implementation of public tenders, investment controlling, actuarial consulting, and activities as pension actuary.
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Publicat-

ions

We publish more than 40 articles on 

various topics per year.

Videos
Our experts share their knowledge 

and opinions with the public.

Experience our conferences, which 

we organize several times per year.

PPCmetrics AG 

Investment & Actuarial Consulting, 

Controlling, and Research. 

Read more
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