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Euro HY = BAML European Currency High Yield Index (HPOO), Euro 1G = BAML Euro Corporate Index (ER00), US IG = BAML US Corporate Index (COAO0),
US HY = BAML US High Yield Index (HOAO), EMD = JP Morgan CEMBI Broad Diversified Index and JP Morgan EMBIG Global Diversified Index
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: US HY: BAML US High Yield Index (HOAO), EU IHY: BAML European Currency High Yield Index (HPOO)
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