Content of data-file:

This document contains the update until the end of 2019 of the global invested multi-asset market
portfolio as documented in Doeswijk, Lam, and Swinkels (2014a).

Please cite Doeswijk, Lam, and Swinkels (2014a, 2020a) in case you make use of this updated data in
your own research.

In case you are interested, see the letter to the editor by Westerling (2014) about central bank asset
holdings and our response Doeswijk, Lam, and Swinkels (2014b).

For returns on the global market portfolio, and the latest insights in the composition of the global
market portfolio, please see Doeswijk, Lam, and Swinkels (2020b).
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