
Current baskets
Qi baskets are available via Goldman Sachs. Standard baskets are listed below. Bespoke baskets can also be created. 
Bloomberg tickers for all these baskets are available.
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Disclaimer

The distribution of this document may be restricted in certain jurisdictions. The information contained herein is for general guidance and information only, and is subject to amendment or correction. This document is not directed to, or intended for 
distribution to or use by, any person or entity who is a citizen or resident of or located in any locality, state, country or other jurisdiction where such distribution, publication, availability or use would be contrary to law or regulation.
This document is provided for information purposes only, is intended for your use only, and does not constitute an invitation or offer to subscribe for or purchase any securities and neither this document nor anything contained herein shall form the 
basis of any contract or commitment whatsoever. This document
does not constitute any recommendation regarding any securities, futures, derivatives or other investment products. The information contained herein is provided for informational and discussion purposes only and is not, and may not be relied on 
in any manner as accounting, legal, tax, investment, regulatory or other advice.

Information and opinions presented in this document have been obtained or derived from sources believed to be reliable, but Q uant Insight Limited (QI) makes no representation as to their accuracy or completeness or reliability and expressly 
disclaims any liability, including incidental or consequential damages arising
from errors in this publication. No reliance may be placed for any purpose on the information and opinions contained in this document.
No representation, warranty or undertaking, express or implied, is given as to the accuracy or completeness of the information or opinions contained in this document by any of QI, its employees or affiliates and no liability is accepted by such 
persons for the accuracy or completeness of any such information or
opinions, and nothing contained herein shall be relied upon as a promise or representation whether as to past or future performance.

Region Basket Name GS Ticker Description

Americas CDX HY Credit Spread L/S Pair-
Long Leg

GSMBHYLL The CDX HY Credit Spread L/S Net Zero Tracker is a net zero 
long / short basket of highly liquid US stocks, designed to track 
CDX HY credit spreads and deliver positive returns in the 
scenario credit spreads move higher. 

Americas CDX HY Credit Spread L/S Pair-
Short Leg

GSMBHYSL GSMBHYSL is the corresponding short leg of the CDX HY 
Credit Spread L/S pair.

Americas CDX HY Credit Spread- Short 
Only

GSMBUHYS The CDX HY Credit Spread Tracker is a short only basket of 
highly liquid US stocks, designed to track CDX HY credit 
spreads and deliver positive returns in the scenario credit 
spreads move higher.

Americas USDCNH L/S Pair- Long Leg GSMBCFXL The USDCNH L/S Net Zero Tracker is a net zero long / short 
basket of highly liquid US stocks,  designed to track USDCNH 
and deliver positive returns in the scenario the cross moves 
higher. GSMBCFXL is the long leg. 

Americas USDCNH L/S Pair- Short Leg GSMBCFXS GSMBCFXS is the corresponding short leg of the USDCNH L/S 
pair.

Americas US 5yr Inflation Expectations-
Long only

GSMBUT5L The US 5yr Inflation Expectations Tracker is a long only basket 
of highly liquid US stocks, designed to track US 5yr inflation 
expectations and deliver positive returns in the scenario 
expectations move higher.

Asia China Alpha- Long Only GSMBCHAL The Qi China Alpha basket is a long basket of China stocks, 
designed to outperform the CSI300 Index.

Europe EURUSD L/S Pair- Long leg GSMBEFXL The EURUSD L/S Net Zero Tracker is a net zero long / short 
basket of European stocks denominated in EUR, designed to 
track EURUSD and deliver positive returns in the scenario the fx 
cross moves higher.

Europe EURUSD L/S Pair- Short Leg GSMBEFXS GSMBEFXS is the corresponding short leg of the EURUSD L/S 
pair.
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