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Bank of America Merrill Lynch Fund Manager Survey, February 6, 2018 
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Source: LGIMA, Bloomberg. From 1/26/18-2/8/18. 

Source: LGIM, MacroBond. As of 4/1/17. 
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ESH8 Index = S&P 500 E-mini (Mar 18 expiry). 
UXG8 = VIX futures (Feb 18 expiry). 
Source: Bloomberg. As of 2/19/2018.  
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Source: Bloomberg. As of 2/19/2018. 
SPX Index = S&P 500. 
UXG8 = VIX futures (Feb 18 expiry). 
ESH8 Index = S&P 500 E-mini Mar 18 expiry. 
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Source: Bloomberg. 

Source: Bloomberg. 

Source: Barclays Live. 

Source: Barclays Live. 


