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Global Equities
(incl. Futures: 10.9)
Global Fixed Income

Global Equities
(incl. Futures: -3.0)
Global Fixed Income

Opportunistic/satellite investments 35.6 Opportunistic/satellite investments 44.4
EM Equities EM Equities

Global Gold Mining Equities S 1| ICE
China Equities Global Gold Mining Equities

China Equities
Japan Equities
Euro Micro Cap Equities
US Small Caps

Japan Equities
Euro Micro Cap Equities
Financial Sector Equities
US Small Caps

Financial Sector Equities
UK Equities

Commodity Stocks
Value-Growth Pairs Trade
EM Bonds

Subordinated Bonds

High Yield Bonds

UK Equities

Commodity Stocks
Value-Growth Pairs Trade
EM Bonds

Subordinated Bonds

High Yield Bonds

Gold 4.9 Gold 57
Silver 1.3 Silver 13
Commodities 0.5 Commodities 0.8
CAT Bonds 2.8 CAT Bonds 22
Liquid Alternative Investments 0.2 Liquid Alternative Investments 1.4
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Asset class weights over time (incl. derivatives) (in %)
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