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® S&P 500 (FEiA) Esiiion -2[98% 3.71% | 146880 15.45% |
@ MSCI ACWI Index (F24iA) [ai88% -258% 2.22% 7.73% |
® CS High Yield Index -2[58% -0.88% -0.88% ) -0.24%
@ CS Leveraged Loan Index 0.36% -0.5¢% 0.04% -0.10%% 3.23%
® FTSE WGBL (<EA/SMEe)  |-1.68% -1.28% -2[63% F282%
® CS Hedge Fund Index -0.66% 0.37% 2.43% 2.13% | 7.43% |
CS Hedge Fund Index#BgRIiEEk
@ Equity Market Neutral -0.8%% 0.514 0.244 -0.0846 5.13% |
Event Driven -2.08% -0.43% 0.25% -2.308 3.88% |
® Distressed -0.98% 0.33% 0.40% -0.25¢% 5.63% |
® Multi-Strategy -zﬂ% -0.78% 0.23% 2088 3.51%|
) Risk Arbitrage -0.88% -0.04% 0.31% -0.61fk 2.68%
® Fixed Income Arbitrage -0.06% -0.58% -0.31% 0.9q8 2.04%
® Global Macro 3.44% | 3.26% | 8.79 16.20% 23.95%
® Long/Short Equity -2 8% -1.48% 0.51% -3@) 2.30%
® Convertible Arbitrage -0.98% -0.35% -1.18% 2.7 1.04%
® Managed Futures 1.43%) 2.10% | 8.49% | 12.34% | |18.48% |
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a—y 21.6 120.5 835.1

7 R70— ($Bn) HYE$ (R EEET) -4.9 -23.8 -13.6
A—> (IR EIEEE) 2.2 17.3 45.4
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