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*: ‘EM LC: JPM GBI-EM Global Diversified Index; EM Corp: JPM Corporate Emerging Market Bond Diversified Index USD unhedged; EM HC/EMD: JPM EMBI Glo
bal Diversified Index; UST: BoOAML US Treasury & Agency Index; US HY: BoAML US High Yield Index; US IG: BoAML US Corporate Index; EIG: BoAML Euro Corp
orate Index; EHY: BoAML European Currency High Yield constrained index; CoCo: BoAML Contingent Capital Index; Bunds: BoAML German Government Index;
MSCI: MSCI All world equity index; Loans is the JP Morgan BB/B (US) leveraged loan index; EU loans = JP Morgan European Loan index; Converts: Thomson Re
uters Global Focus Convertible Bond index USD (unhedged); EM LC Corp: BoAML Local Currency EM non-sovereign index (LOLC)
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