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@ S&P 500 (FRiA) 5.34%6 | 0.70%% 2.33% | 8.559 lLss% \
@ MSCI ACWI Index (B2:iA) 4.41% 1.61% | 1.35% | 7.539 |7.53% |
® CS High Yield Index 1.06% 0.26% 1.17% | 2.519 | 2.51%|
@ CS Leveraged Loan Index 0.51% 0.52% 0.41% 1.44% | [1.44%
® FTSE WGBI (M<EA/RiES)  |-0.09% 0.18% 0.63% 0.76% | 0.76%
® CS Hedge Fund Index 259% | 1.10% | -0.64% 3.029 |3.02%
CS Hedge Fund Index#EERIIEE
@ Equity Market Neutral 2.39% | 0.72% -l.ﬂ% 2.069 | 2.06%
Event Driven 1.92% | 1.10% | 0.57% 3.629 | 3.62% |
® Distressed 1.71% | 1.50% | 0.719% 3.979 | 3.97% |
® Multi-Strategy 1.90% | 1,044 0.59% 3.56% | 3.56% |
@ Risk Arbitrage 2.61@ 0.51% 0.03% 3.179 3.17%
@ Fixed Income Arbitrage 1.24% | 0.50d -0.04% 1.67% | 1,670
@ Global Macro 3.55% | 2.64% | 278% 3.349 | 3.34% |
® Long/Short Equity 3.100% | 0.42% -0.68% 2.86% | 2.86%
® Convertible Arbitrage 0.71% 0.69% 0.14% 1.55% | [1.55%
® Managed Futures 2.69% | 1.76% | -0.58% 3.919 | 3.91% |
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