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1.      Barclays Atlantic BCRIHGBA 

2.      Barclays Backwardation BCCFBA3P 

3.      Barclays Eurozone Momentum BXIIMMEE 

4.      Barclays Japan Quality BXIIKMJE 

5.      Barclays Month End BFXSMEU4 

6.      Barclays Shiller Cape US BXIICMGE 

7.      Barclays US Low Volatility BXIILUTU 

8.      Barclays US Momentum Equity BXIIMUTU 

9.      Bloomberg BCOM 

10.  BoFAML Commodity MLCIAR6L 

11.  BoFAML Commodity MLCIBRM1 

12.  BoFAML Commodity MLCIUCOT 

13.  BoFAML Commodity MLCXSX6L 

14.  BoFAML Foreign Exchange MLHFFX1E 

15.  BoFAML Investable European 8 MLEIDIVI 

16.  BoFAML Vortex MLEIVTXA 

17.  JPM Alpha Select Alternative JMEBDJSE 

18.  JPM Bespoke Commodity JMAB106L 

19.  JPM Bespoke Commodity JMAB106S 

20.  JPM Custom US Equity Free cash Invested QTJPCIBN 

21.  JPM Custom US Equity Free cash QTJPFBLS 

22.  JPM Equity Risk Premia JPLSLVEU 

23.  JPM FX Basket Trend Series 2C JTRDX2CE 

24.  JPM Helix 2 Series 2 JHLXH2CE 

25.  JPM Kronos US Equities JPMZKRNS 

26.  JPM MAST Basket JPMSEB3B 

27.  MS Equity Risk Premia MSCBSVAE 

28.  MS Equity Risk Premia NA MSCBSQUU 

29.  MS Protected Volatility Premium MSUSSPVP 

30.  MS Systematic 5 Month Dispersion MSUSDSP5 

31.  MS Volatility Alpha MSUSVXAE 

32.  Nomura Cross Asset Momentum NMXCMO1U 

33.  Nomura EM Momentum NMEMMOMU 

34.  Nomura G10 Illiquid Value NMSYGVVU 
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35.  UBS Constant Maturity Dividend MBCICMDI 

36.  MSCI World Net Total Return NDDUWI 

37.  S&P500 Total Return SPTR  

38.  BAML Commodity Volatility alpha 1X MLCVDK1X 

39.  MSCI World Energy NDWUENR 

40.  Nomura Cross Asset Momentum NMXCMO8U 

41.  Markit Iboxx CoCo DM Index EUR IBXXC2D1 

42.  Markit Iboxx CoCo DM Index USD IBXXC1D1 

43.  Markit Iboxx EuroCorporate Overall Total Return Index QW5A 

44.  Markit iboxx EUR Liquid High Yield Index IBOXXMJA  

45.  TOPIX Banks Index TPNBNK 

46.  MSCI World Utilities  NDWUUTIL 

47.  MSCI World Telecommunication Services Sector NDWUTEL 

48.  MSCI World Materials NDWUMAT 

49.  MSCI World Information Technology NDWUIT 

50.  MSCI World Industrials NDWUIND 

51.  MSCI World Health Care NDWUHC 

52.  MSCI World Financials NDWUFNCL 

53.      MSCI World Consumer Staples NDWUCSTA 

54.      MSCI World Consumer Discretionary NDWUCDIS 

55.      MSCI USA NDDUUS 

56.      MSCI Japan NDDLJN 

57.      MSCI Europe NDDLE15 

58.      MSCI EMU MSDEEMUN 

59.      MSCI Emerging Markets NDLEEGF 

60.      FTSE CHINA A50 XIN9I 

61.      MSCI SAUDI ARABIA M1SAP 

62.  Bloomberg BCOM 

63.  Citi Curve Composite (DJ UBSCI wtd) CVICCADE 

64.  DJ EURO STOXX 50  SX5E 

65.  DJ STOXX 600 PRICE IX SXXP 

66.  DJUBS E166 Excess Return ENHG166P 

67.  MARKIT ITRX EUR SNR FIN 06/22 ITXES527 

68.  MARKIT ITRX EUR XOVER 12/22 ITXEX528 
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69.  MSCI CHINA FREE Net USD M1CNX 

70.  UBS Bloomberg BCOM Constant Maturity Ind Hedged EUR Excess Return XMDJCEER 

71.  Bank of America Merrill Lynch Vortex 5d MLEIVT5H 

72.  MSCI CHINA A INCLUSION M1CNA 

73. Citi Cross Asset Congestion Series 13 Index CIMACC13 

74. Citi Commodities Dynamic Backwardation Alpha Index CVICDBAX 

75. MSCI HONG KONG 

76. MSCI Europe ESG Screened 

77. MSCI USA ESG Screened Index 

78. MSCI ACWI Investable Market Innovation Quality Sustainable 100 Select Index 

 

 

 

 

 

 

 

 

 

 

 


