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1. H4Ff: Bloomberg LP. Data as of
June 23, 2023.

2. P Reserve Bank of Australia.
Data as of June 6, 2023.

3. PR Bloomberg LP. Data as of
June 23, 2023.

4. 4P Bloomberg LP. Data as of
June 23, 2023.
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5. A Bloomberg Sterling
Aggregate Corporate Average OAS
Index, Oct. 13,2022.

6. HFT: Bloomberg Sterling
Aggregate Corporate Average OAS
Index, June 8, 2023.

7. PR Bloomberg Euro Aggregate
Corporate BBB and A-rated Indices,
June 2023.

8. HiFT: Bloomberg US Aggregate
Corporate Yield Index, June 2023.

9. HiFT: JP Morgan EMBI Global High
Yield Sovereign Yield Index, June
2023.
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10. tPfT: JP Morgan Corporate
Broad EMBI Diversified High
Grade Index, June 2018.

11. tHFfT: Invesco calculations,
June 2023.

12. H4PT: Bank of England website,
June 6, 2023.
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4 Invesco
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