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 As at 30 June 2020 
 MTD QTD YTD 1 year 

Equity Indices (% local currency)         

S & P 500 1.84 19.95 -4.04 5.39 

Dow Jones Industrial Average 1.69 17.77 -9.55 -2.96 

NASDAQ  5.99 30.63 12.11 25.64 

S & P TSX 2.12 15.97 -9.07 -5.29 

FTSE 100 1.53 8.78 -18.20 -16.91 

DJ Euro Stoxx 50 6.03 16.05 -13.65 -6.90 

Shanghai SE Composite 4.64 8.52 -2.15 0.19 

Nikkei 225 1.88 17.82 -5.78 4.76 

Ibovespa Brasil 8.76 30.18 -17.80 -5.85 

MSCI Emerging Markets 6.96 17.27 -10.73 -5.67 

MSCI World 2.51 18.84 -6.64 1.08 

ICE BofA Bond Indices (% local currency)         

US Treasuries 0-3 months 0.01 0.02 0.48 1.47 

US Treasuries 3-5 years 0.14 0.53 5.92 7.12 

US Treasuries 1-10 years 0.09 0.42 5.70 6.96 

US Corporates 2.03 9.27 4.84 9.32 

US High Yield 0.99 9.61 -4.78 -1.06 

UK Gilts 1-10 yrs 0.11 0.97 3.07 3.55 

Canada Government 1-10 yrs 0.11 0.96 5.31 5.07 

Euro Government 0.99 1.74 1.94 2.73 

Global High Yield & Emerging Markets 2.39 12.03 -5.23 -2.43 

Global Broad Market Index 0.87 3.20 3.49 4.65 

Currencies vs. USD         

British Pound 0.47 -0.15 -6.46 -2.32 

Euro 1.20 1.84 0.19 -1.22 

Canadian Dollar -1.48 -3.46 4.51 3.67 

Japanese Yen 0.09 0.36 -0.63 0.07 

Australian Dollar 3.54 12.59 -1.68 -1.67 

Swiss Franc -1.49 -1.44 -2.00 -2.97 

Commodities (% USD)         

Gold 2.93 12.92 17.38 26.35 

Silver 1.91 30.29 1.99 18.88 

Copper 11.92 21.94 -3.24 -0.80 

WTI Crude Oil 9.57 31.82 -32.65 -29.57 

Alternatives (% USD)         

HFRX Global Hedge Fund 1.75 6.19 -1.09 3.09 


