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Asian Credit Investment Returns

| Month 3 Month  YTD | Year 3 Year 5 Year 7 Year Since 3 Year 5 Year 7Year  30/09/2005
31/07/2013 % % % % % % % 30/09/2005 AGR% AGR% AGR%  AGR%
Asian Total Return usD 1.30%  -4.12% -0.46% 8.15%  25.94% 68.77% 88.60% 93.88% 7.98% [11.03%  9.48% 8.81%
High Yield
Unhedged AUD  332% 10929% 1532% 2685%  27.07% 77.30% 61.20% 65.22% 8.30% 12.13%  7.05% 6.62%
AUD Hedge Performance  AUD  -1.86% -13.46% -1291% -13.04% 6.74% -170%  23.15% 23.79% 2.19%  -034% 3.02% 2.76%
AUD Hedged Return AUD  1.46%  -2.54% 241% 13.81% 33.80% 75.60% 84.35%  89.01% 10.17%  1191%  9.12% 8.46%
Asian Total Return uUsD 1.08%  -4.03% -2.21% 1.46% 16.53% 4291% 56.94% 57.83% 522% 7.40% 6.65% 5.99%
Investment
Grade Unhedged AUD  3.09% 11.03% 13.29% 1901% 17.57% 50.14%  34.14% 34.49% 5.53% 8.46% 4.28% 3.85%
AUD Hedge Performance  AUD  -1.86%  -13.46% -1291% -13.04% 6.74%  -1.70%  23.15% 23.79% 2.19% -0.34% 3.02% 2.76%
AUD Hedged Return AUD  1.23% -243%  0.38% 597% 2431% 48.44% 57.29% 58.28% 751% 8.22% 6.68% 6.03%
SRl UBS Composite AUD 0.87% -027% 143%  327% 2267% 4442% 59.49%  63.99% 703%  7.62%  689%  651%
VESIENE Bond Index
Grade
UBS Australian
. AUD  1.08% 0.77% 2.82% 6.62%  25.62% 49.72%  63.72% 69.23% 7.89% 8.40% 7.29% 6.94%
Credit Index
Weight  Yield  Est.Hedged Duration  Spread UBS 0+ Credit Index vs Asian Credit Indices (% returns - AUD Hedged)
% % Yield % (yrs) v UST.
(UsD)  (AUD)* (bp)
ACIIG C 100% hedged AUD i
Asian Credic |98 [ :J orp edge I UBS Credit Index 0+ AUD
Marke | JACI HY Corp 100% hedged AUD
S IVESIMENT  g67% 451%  6.75% 510 232
Statistics Grade 220
Corporate
Asian 180
High Yield 333% 7.84% 10.08% 446 542
Corporate 140
Blended IG/ 100
HY Asian 100.0%  5.6% 7.9% 4.89 335
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Source: UBSAustralia, JP Morgan, Chimaera Index Advisors, Bloomberg Source: UBSAustralia, JP Morgan, Chimaera Index Advisors, Bloomberg
Asian Corporate Yields vs US Treasuries (USD) iboxx / iTraxx CDS Index Spreads
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This publication has been prepared by the Chimaera Index Advisors. It is general information only and is not intended to provide you with financial advice or take into account your objectives, financial situation or
needs. To the extent permitted by law, no liability is accepted for any loss or damage as a result of any reliance on this information. Further information can be obtained by visiting www.chimaeraindexseries.com.
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