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1 ICE BAML Global High Yield Constrained Index (Hedged to USD), 31 December 2020

2 ICE BAML US High Yield Index, 31 December 2020

3 ICE BAML European Currency High Yield Constrained Index (Hedged to EUR), 31 December 2020
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PR : ICE Data Indices, LLC, 31 December 2020
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4 Global high yield universe: ICE BAML Global High Yield Constrained Index; US high universe: ICE BAML US Yield Index; European market: ICE BAML
European Currency High Yield Constrained Index. Data as at 26 February 2021.
5 Interest rate duration statistics for the ICE BAML Global High Yield Constrained Index (‘global high yield universe’) and Bloomberg Barclays Global
Aggregate Corporate Index (‘global investment grade corporate universe’) as at 26 February 2021.
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4 Global high yield universe: ICE BAML Global High Yield Constrained Index; US high universe: ICE BAML US Yield Index; European market: ICE BAML
European Currency High Yield Constrained Index. Data as at 26 February 2021.

5 Interest rate duration statistics for the ICE BAML Global High Yield Constrained Index (‘global high yield universe’) and Bloomberg Barclays Global

Aggregate Corporate Index (‘global investment grade corporate universe’) as at 26 February 2021.
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