
 

 
 

 1   2 

 

70% MSCI China 
(Net TR) index 
30% MSCI China 
A Onshore (Net 
TR) index 

 70% MSCI China (Net 

TR) index  30% MSCI China A Onshore (Net 

TR) Index3  

Morningstar 
China Equity 
sector 

   50% Markit 
iBoxx Asian 
Local Currency 
index + 50% JP 
Morgan Asian 
Credit index 

 7%  

 

7%

 

MSCI AC Asia 
Pacific ex 
Japan (Net TR) 
index 

 

MSCI AC Pacific 
ex Japan (Net TR) 
index 

 MSCI AC Pacific ex Japan (Net TR) 

index3  

• Morningstar 
Asia Pacific 
ex Japan 
Income 
Category  

• Morningstar 
Asia Pacific 

 
1 

 
2  
3  



 

 ex Japan 
Equity 
Category 

 iBoxx Asian Local 
Currency Bond 
index  

iBoxx Asian Local Currency Bond index3

 

 

 MSCI AC Asia ex 
Japan (Net TR) 
index 

 MSCI AC Asia ex Japan (Net TR) index3

 

Morningstar 
Asia ex Japan 
Equities 
Category 

 

MSCI AC Asia ex 
Japan Small Cap 
(Net TR) index 

 MSCI AC Asia Ex Japan Small Cap 

(Net TR) index3  

Morningstar 
Asia ex Japan 
Small Cap 
Equities 
Category 

 MSCI AC Asia 
Pacific ex Japan 
(Net TR) index 

 

MSCI AC Asia Pacific ex Japan (Net TR) index3

 

USD 3 Month 
LIBOR (or an 
alternative 
reference rate) 

(

) 

MSCI BRIC (Net 
TR) index 

 MSCI BRIC (Net TR) index3

 

 



 

 MSCI China (Net 
TR) index 

 

MSCI China (Net TR) index3  

Morningstar 
China Equity 
Category 

 MSCI Emerging 
Markets Asia (Net 
TR) index 

 

 

MSCI Emerging Markets Asia (Net TR) 

index3  

 

Morningstar 
Asia ex Japan 
Equities 
Category 

 
 

The MSCI 
Emerging 
Markets Europe 
10/40 (Net TR) 
index4 

 MSCI Emerging Markets Europe 10/40 

(Net TR) index3 4  

 

 MSCI Emerging 
Markets (Net TR) 
index  

 MSCI Emerging Markets (Net TR) index3

 
 

 

 12 

   

 

 
4 

 



 

12 

 

12 

 

 

4% 6%

8%-

16% 

 

4% 6%

8-16% 

 

4% 6%
5

8-16% 

 

 

 Bloomberg 
Barclays EURO 
Aggregate index  the 

Bloomberg Barclays EURO Aggregate index3

 

 

  

ICE BofA Merrill 
Lynch Euro 
Corporate index 

 ICE BofA Merrill Lynch Euro 

Corporate index3  

 

 MSCI European 
Monetary Union 
(Net TR) index 

 MSCI European Monetary Union 

(Net TR) index3  

Morningstar 
Eurozone 
Large Cap 
Equity 
Category 

 
5  



 

 

ICE BofA Merrill 
Lynch Euro Direct 
Government 
index  ICE BofA Merrill Lynch Euro Direct Government 

index3  

 

    FTSE EUR 1m 
Eurodeposit LC 
(TR) index 

 

Bloomberg 
Barclays Euro 
Aggregate (1-3 Y) 
index  

 

Bloomberg Barclays Euro Aggregate (1-3 Y) 
index3  

 

 

 7%  

 7%

 

• MSCI Europe 
(Net TR) 
index 

• Morningstar 
Europe 
Equity 
Income 
Category 

 MSCI Europe (Net 
TR) index 

 

MSCI Europe (Net TR) index3  

Morningstar 
Europe Large 
Cap Blend 
Equity 
Category 

 

Euromoney 
Smaller 
Companies (Net 
TR) index 

 
Euromoney Smaller Companies (Net TR) index3

 

 



 

 

MSCI Europe (Net 
TR) index 

 MSCI 

Europe (Net TR) index3  

• MSCI Europe 
Value (Net 
TR) index  

• Morningstar 
Europe Large 
Cap Value 
Equity 
Category 

 MSCI Frontier 
Markets (Net TR) 
index 

 MSCI Frontier Markets (Net TR) index3

 

 

 Bloomberg 
Barclays Global 
Aggregate Bond  Bloomberg 

Barclays Global Aggregate Bond index3

 

 

 

US Consumer 
Price index plus 
3% 

 US Consumer Price index plus 3%3

 

FTSE EPRA 
NAREIT 
Developed 
index (Gross 
TR, USD) 

 

  MSCI World 
(Net TR) index 

 

Bloomberg 
Barclays Global 
Aggregate – 
Corporate index 
hedged to USD 

 Bloomberg Barclays Global Aggregate – 
Corporate index hedged to USD3

 

Morningstar 
Global 
Corporate 
Bond Category 
Hedged to 
USD 



 

 

  • Bloomberg 
Barclays 
Multiverse ex 
Treasury A+ 
to B- USD 
Hedged 
index  

• Bloomberg 
Barclays 
Global 
Aggregate 
Corporate 
USD index  

• Bloomberg 
Barclays 
Global High 
Yield USD 
index  

• JP Morgan 
EMBI Global 
Total Return 
index 

 7%  

 7%

 

• MSCI World 
(Net TR) 
index 

• MSCI World 
Value (Net 
TR) index 

• Morningstar 
Global Equity 
Income 
Category 



 

 

MSCI Emerging 
Markets (Net TR) 
index 

 MSCI Emerging Markets (Net 

TR) index3  

 

 MSCI World 
Energy (net TR)  

 

 MSCI World Energy (net TR) index3

 

 

 

 MSCI World (Net 
TR) index 

 

 MSCI World (Net TR) index3  

 

 

MSCI World (Net 
TR) index 

 

 MSCI World (Net TR) index3  

 

 

 

MSCI World (Net 
TR) index 

 MSCI World (Net TR) index3  

• MSCI World 
Value (Net 
TR) index 

• Morningstar 
Global 
Income 
Equity 
Category 



 

 FTSE Gold Mines 
index 

 

FTSE Gold Mines index3  

 

 Bloomberg 
Barclays Global 
HYxCMBSxEMG 
index USD 
Hedged 2% cap6 

 Bloomberg Barclays Global 

HYxCMBSxEMG index USD Hedged 2% cap3 6

 

Morningstar 
Global High 
Yield Category 

 

ICE BofA Merrill 
Lynch Global 
Governments 
Inflation-Linked 
EUR Hedged 
index 

 ICE BofA 
Merrill Lynch Global Governments Inflation-
Linked EUR Hedged index3  

 

 

5%

5%-7% 

 

5% 

5-7% 

 

5% 
5

5-7% 

 

 

 

S&P Developed 
Small Cap (Gross 
TR) index 

 S&P Developed Small Cap (Gross TR) 

index3  

 

 
6  



 

 

  MSCI AC World 
(Net TR) index 

 

+5% 

+5% 

 

+5% 

 

 

 MSCI Golden 
Dragon (Net TR) 
index 

 MSCI Golden 

Dragon (Net TR) index3  

Morningstar 
Greater China 
Equity 
Category 

 50% 3 month 
HIBOR + 50% 
iBoxx ALBI Hong 
Kong index 

 50% 3 
month HIBOR + 50% iBoxx ALBI Hong Kong 
index3  

 

 FTSE Hong Kong 
(Net TR) index 

 

 

FTSE Hong Kong (Net TR) index3

 

Morningstar 
Hong Kong 
Equity 
Category 

 MSCI India (Net 
TR) index 

 

 MSCI India (Net TR) index3  

 

Morningstar 
India Equity 
Category 



 

 Tokyo Stock 
Exchange 1st 
Section index 
(TOPIX) (TR) 

 
Tokyo Stock Exchange 1st Section index 
(TOPIX) (TR) 3  

 

 Tokyo Stock 
Exchange 1st 
Section index 
(TOPIX) (TR) 

 

 Tokyo Stock Exchange 1st Section index 
(TOPIX) (TR) 3  

 

 

Russell Nomura 
Small Cap (TR) 
index  

 Russell Nomura Small Cap (TR) index3

 

 

 

 MSCI Emerging 
Markets Latin 
America 10/40 
(Net TR) index4 

 
 MSCI Emerging Markets Latin America 10/40 

(Net TR) index3 4  
 

 

 MSCI Arabian 
Markets and 
Turkey (Net TR) 
index with Saudi 
Arabia capped at 
20% 

 
 

MSCI Arabian 
Markets and Turkey (Net TR) index with Saudi 
Arabia capped at 20%3  
 

 



 

 6%-

12%  6-

12%

 

5

6-12%

 

 

 

MSCI AC World 
(Net TR) index 

 

 MSCI AC World (Net TR) index3  

  

• MSCI AC 
World Value 
(Net TR) 
index 

• MSCI World 
(Net TR) 
index 

 

MSCI AC World 
(Net TR) index 

 MSCI AC World (Net TR) index3

 

MSCI World 
(Net TR) index 

 

12 

 

12 

 

 

12 

 

 

 

 TAIEX Total 
Return index 

 

 TAIEX Total Return index3  

 

Morningstar 
Taiwan Equity 
Category 



 

 FTSE All Share 
Total Return 
index  

 FTSE All Share Total Return index3  

 

 Bloomberg 
Barclays US 
Aggregate Bond 
(TR) index 

 

 Bloomberg Barclays US Aggregate Bond (TR) 
index3  

Morningstar 
USD 
Diversified 
Bond Category 

    ICE BofA 
Merrill Lynch 
US Treasury 
Bill (0-3m) 
index 

 Standard & Poors 
500 (Net TR) 
Lagged index  

 Standard & Poors 500 (Net TR) Lagged index3

 

 

 

 

Russell 2500 
Lagged (TR) index 

 

 Russell 2500 Lagged (TR) index3

 

Morningstar 
US Mid-Cap 
Equity 
Category 

 

Russell 2000 
Lagged (Gross 
TR) index  

 Russell 2000 Lagged (Gross TR) index3

 

Morningstar 
US Small-Cap 
Equity 
Category 

 


