
Dublin, 30th May 2018

ELIGIBLE INDICES



Dublin, 30th May 2018

Markit Iboxx CoCo DM Index EUR IBXXC2D1

Markit Iboxx CoCo DM Index USD IBXXC1D1

Markit Iboxx EuroCorporate Overall Total Return Index QW5A

Markit iboxx EUR Liquid High Yield Index IBOXXMJA

TOPIX Banks Index TPNBNK

MSCI World Net Total Return NDDUWI

SP 500 Total Return Index SPTR

MSCI World Energy NDWUENR

MSCI World Utilities NDWUUTIL

MSCI World Telecommunication Services Sector NDWUTEL

MSCI World Materials NDWUMAT

MSCI World Information Technology NDWUIT

MSCI World Industrials NDWUIND

MSCI World Health Care NDWUHC

MSCI World Financials NDWUFNCL

MSCI World Consumer Staples NDWUCSTA

MSCI World Consumer Discretionary NDWUCDIS

MSCI USA NDDUUS

MSCI Japan NDDLJN

MSCI Europe NDDLE15

MSCI EMU MSDEEMUN

MSCI Emerging Markets NDLEEGF

FTSE CHINA A50 XIN9I

Barclays Atlantic BCRIHGBA

Barclays Backwardation BCCFBA3P

Barclays Eurozone Momentum BXIIMMEE

Barclays Japan Quality BXIIKMJE

Barclays Month End BFXSMEU4

Barclays Shiller Cape US BXIICMGE

Barclays US Low Volatility BXIILUTU

Barclays US Momentum Equity BXIIMUTU

Bloomberg BCOM

BoFAML Commodity MLCIAR6L

BoFAML Commodity MLCIBRM1

BoFAML Commodity MLCIUCOT

BoFAML Commodity MLCXSX6L

BoFAML Foreign Exchange MLHFFX1E
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BoFAML Investable European 8 MLEIDIVI

BoFAML Vortex Index MLEIVTXA

JPM Alpha Select Alternative JMEBDJSE

JPM Bespoke Commodity JMAB106L

JPM Bespoke Commodity JMAB106S

JPM Custom US Equity Free cash Invested QTJPCIBN

JPM Custom US Equity Free cash QTJPFBLS

JPM Equity Risk Premia JPLSLVEU

JPM FX Basket Trend Series 2C JTRDX2CE

JPM Helix 2 Series 2 JHLXH2CE

JPM Kronos US Equities JPMZKRNS

JPM MAST Basket JPMSEB3B

MS Equity Risk Premia MSCBSVAE

MS Equity Risk Premia NA MSCBSQUU

MS Protected Volatility Premium Index MSUSSPVP

MS Systematic 5 Month Dispersion MSUSDSP5

MS Volatility Alpha Index MSUSVXAE

Nomura Cross Asset Momentum NMXCMO1U

Nomura EM Momentum NMEMMOMU

Nomura G10 Illiquid Value NMSYGVVU

UBS Constant Maturity Dividend MBCICMDI

BAML Commodity Volatility alpha 1X MLCVDK1X

Nomura Cross Asset Momentum NMXCM08U


