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2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 YTD 2019 3; G JORY
1 Mar 2019

EM Equity EM Equity Govemment EM Equity CMBS Government EM Equity = S&P 500 S&P 500 MBS Global High  EM Equity ABS S&P 500 S&P 500
32.6% 39.8% 12.4% 79.0% 20.4% 9.0% 18.6% 324% 13.7% 1.5% Yield 183%  37.8% 1.8% 13.7% 8.7%

S&P500  EMlocal MBS  Globvalbigh EMEquty | o =¥ o BVl Giobaltigh USIC sapsp0  saPs0  S8PS0 MBS EMEquty  Global High
15.8% 18.1% 83%  Yield 589%  192% g, vered” | Yield 7.4% . 14% 12.0% 21.8% 1.0% 10.0% Yield 7.6%

: 18.5% 75%

EM Local l GCOEf;ro US.Agg BanklLoans EM Local Cotp : EM Local ' %oEr:m MBS EM Corp EM Equity l GCOEr;'O Government  Global High EM Sovereign
15.2% ek 5.2% 525% 15.7% o 16.8% 52 6.1% 13% 11.6% o 09%  Yield 7.1% 6.7%

I.G. Euro Corp Govemment U'g“xlf' EMCorp GlobalHigh US.Agg GlobalHigh Bank Loans U.S. Agg ABS Bank Loans  EM Local CMBS SovE:e' o EM Corp
12.4% 8.7% T 349%  Yield151%  7.8%  Yield 162%  54% 6.0% 1.3% 10.4% 15.2% 0.8% g 6.0%
GlobalHigh US.Agg EMLlocal  CMBS  S&P500 MBS S&P500  CMBS SOV';?. , EMSovereign EM Sovereign SOV'::‘; o |BankLoans  EMComp EM Equity

Yield 115%  7.0% -5.2% 28.5% 15.1% 6.2% 16.0% 0.2% s 12% 10.2% s 0.6% 5.2% 5.9%
EMSowereig) wps  'G.Eu° M | EMCop  cMBS  1G.Ewo  ABS A EMCop  CMBS  EMLlocal GiobalHigh US.Agg U'&'f‘ U.S.1.G. Corp
9.9% 6.9% P SOYec 13.1% 60%  Cop154%  -0.3% 5.0% 1.0% 9.9% Yield83%  0.0% 5.1%

-85% 28.2% 5.1%
EM :
Bank Loans ; ; S&P 500 Global High  EM Corp EM Corp | Government Govemnment  EM Corp EM Corp EMCorp  Bank Loans Bank Loans
6.9% | Sovereign Sovereign | 0o, | Sovereign I \ii's7e.  150% 06% 4.9% 0.9% 9.7% 8.0% A7% 4.0% 48%
6.3% -10.9% 12.0%

EMCorp  CMBS ABS ABS  Bankloans  ABS  Bankloans MBS CMBS  US.Agg US.1G. Corp ”'g&'f' Global High ~ CMBS EM Local
6.5% 5.6% 12.7% 24.7% 10.4% 5.1% 9.8% -1.4% 3.9% 0.6% 6.1% g Yeld 24%  32% 4.8%
MBS S&P 500 EM Corp EM Local U.g(.;'.,G. EM Corp U‘g&"')G‘ U'g(‘)rl")G' Global High Bank Loans CMBS Bank Loans U‘&:")G‘ US. Agg CMBS
5.2% 55% 15.9% 220% 0% 23% 8% Jok | Yied17% 0.1% 33% 43% ot 29% 4.7%
ABS U316 comes 'C.EU® ysagg SePS0  CMBS  USAgg | ABS USIGCop USAgg US.Agg SEP500  EMLoca US. Agg
47% it 20.5% il 6.5% 2.1% 9.7% 2.0% 1.9% 0.7% 2.7% 3.5% -44% 2.9% 4.1%

CMBS  EMCop GlobalHigh = "o *®  Ags  Bankloans US.Agg EMEquity | Bankloans GiobalHigh  ABS comes | o =M MBS MBS
47% 39%  Yield-268%  yare 5.9% 15% 4.2% 23% 18%  Yield -4.3% 2.0% 3.4% den | 2% 4.1%
US.1.G. Corp Global High Bank Loans MBS Government I.GcoEuro ABS Government] EM Equity 1.G. Euro Corp I.G. Euro Corp MBS I.bo.oturo Government Government
43%  Yield29%  -293% 5.9% 55% S 37% 26% -1.8% 10.7% 1.7% 25% s 21% 36%

U.S. Agg ABS  SPS00  USAgg MBS  EMLocal  Mes [ o EM. | 1CEUO ey Equy MBS  Govemment EMLocal  ABS 1.G. Euro Corp
4.3% 22% -37.0% 5.9% 5.4% -1.8% 26% it e -14.6% 1.7% 23% -62% 1.5% 3.4%

Government Bank Loans EM Equity Govemnment : %Euro EM Equity Government EM Local EM Local EM Local ~ Government ABS EM Equity I.Gc.oEuro ABS
35% 20% 532% -22% % -18.2% 20% 9.0% 57% -150% 11% 1.6% -14.3% i 3.0%

FHRAGR : B15, as of 2018/12/31 BREHSE . BEAEBTHE  SEIGTESRERR -
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