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1. HFf: Bloomberg LP. Data as of Aug. 27,
2024.
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2. tHF: Barclays Research, Bloomberg L.P.
Data from Dec. 1,2010 to Aug. 31,2024.

3. A Invesco. Data from Sept. 1,2024 to
Sept. 14,2024.

4. P Invesco. Data from Sept. 1,2024 to
Sept. 14,2024,

5. HPfT: Barclays, US Investment Grade Credit
Metrics. Data as of Sept.9, 2024.
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Sept. 17, 2024.



6. Source: Barclays, European corporate credit
fund flows. Data as of Sept. 13,2024.
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HiPf: ICE BofAML, Euro High Yield Index, ICE BofAML US High Yield Index. Data from Sept. 17, 2009 to

Sept. 17, 2024.
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7. P Bloomberg L.P. Data as of June

30, 2024.

8. HiFf: Bloomberg LP. Data as of June

30, 2024.
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HiPf: Bloomberg L.P. Data as of June, 2024. The “5% coupon fixed income portfolio with S&P 500 Index
options” line illustrates the expected value (mean return) of the strategy over a one year time period. The

actual return could be higher or lower than this expected value line depending on actual returns in the

market. For illustrative purposes only.

Q:ITICHRRDIIAR—Iv—&FFO TSV
27—, EDLSICAT Y -R—-2ADT7T
O-—F%Z#RAL. TLTEDVS—->-J0I71)
BEDLIREDICRZEMFTFENT I ?

1AL I CIAGHRPIRIRYIBRIC T IR —
SY—HEIFOTVBEEILRIv—(L BEOEH
FIBRROMS a2k R AT IVICESIRZS
3T, EERERROATS 3> - R—=2DR— RTA
UARVERZENTIRETY . ZC Tl IEHIM%T
[CBEIC10%ZBL DU TVBES IR —%2EX
THFUED AT -R=207TO—F TS
90% /%X 10%DR— NIAUA - THZR—

Sy —(GAMEE3oICE COXRTr—(E
10%DBRIANS > %FTHIL, TOESHIEH
HIRMESCHEIREL. R—RIAUADI-R>OD1
=t N R N fE TR AT 3 2 BB A
IR TOVDTY,

COBITIE, BEEETENAR— NIAVATZ LR
NITAR—Sr—EHIFLTVET . TUTER
Rl BRI T EUREE(CTOR— R NTA
DALDERERAIIS YA R-TOFH23>DEIRE
MRIBMHITZIECHDFET (K2) .



B 2:ERI I L SESFR— P AAL B AT S A S SESF R — FIAUAD S

8

\

Return (%)
[52]

=20 -15 -10 -5 0 5 10 15 20
S&P 500 Index return (%)

W 20% fixed income (6% coupon) portfolio and 10% S&P 500 Index
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HiPfT: Bloomberg L.P. Data as of June, 2024. The “5% coupon fixed income portfolio with S&P 500 Index
options” line illustrates the expected value (mean return) of the strategy over a one year time period. The
actual return could be higher or lower than this expected value line depending on actual returns in the

market. For illustrative purposes only.
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