Weekly Market Update

as of 2022/3/11
as of prev week | month end Fixed Income Yield Change(%) Yield Fixed Income Indices Total Return (%) Equities (MSCI) Total Return (%)
| Date 2022/3/11 2022/3/4| 2022/2/28 10 YR Government Bond Weekly [ MTD (%) Source: JPMorgan Weekly MTD Local Currency (Gross) Weekly MTD

Germany EUR[ 0.37 0.11 0.23 JPMorgan EMBI GD USD -0.32 -2.51 United States -2.97 -4.23

3/11 3/4 2/28 France EUR| 0.33 0.09 0.60 Canada 0.17 1.41

USD/JPY 117.30 114.80 115.01 Italy EUR| 0.35 0.13 1.79 Equity Indices Total Return (%) Australia -0.27 0.96
EUR/JPY 127.98 125.44 129.05 Spain EUR| 0.29 0.12 1.18 Weekly MTD New Zealand -2.16 -0.34
EUR/USD 1.09110 1.09270 1.12210 Portugal EUR| 0.31 0.10 1.13 MSCI World UsSD -1.89 -4.54 Mexico 0.11 0.37
GBP/USD 1.30380 1.32270 1.34210 Greece EUR| 0.30 0.08 2.02 MSCI EMG Local -4.67 -6.28 Brazil -2.26 -0.60
Source: Thomson Reuters (London 16:00) Switzerland CHF|[ 0.19 0.09 0.32 MSCI Europe Local 2.91 -4.77 Japan -2.55 -4.71

Exchange Rates Price Return (%) U.K. GBP| 0.29 0.09 1.48 MSCI Pacific Local -1.83 -3.52 China -9.01| -13.16
Thomson Reuters against USD Weekly MTD U.S. USD| 0.28 0.16 2.01 S&P 500 USD -2.84 -3.82 Hong Kong -1.19 -3.60
United States uUSD Canada CAD| 0.34 0.12 1.96 NASDAQ UsSD -3.51 -6.57 Korea -2.09 -2.26
Canada CAD -0.09 -0.53 Japan JPY| 0.03 0.00 0.18 TOPIX JPY -2.46 -4.63 India 2.36 -0.64
Australia AUD -1.08 0.39 Australia AUD| 0.25 0.23 2.41 JASDAQ Price index JPY -2.36 -3.24 Indonesia 1.05 1.40
New Zealand NZD -0.77 0.71 Malaysia -1.74 -2.14
Mexico MXN 0.18 -2.13 Fixed Income Indices Total Return(%) | OAS FTSE EPRA/NAREIT Total Return (%) Thailand -0.45 -0.94
Brazil BRL -0.25 1.68 Source: Bloomberg Weekly [ MTD (%) Weekly MTD Philippines -2.94 -2.61
Japan JPY -2.13 -1.95 Global Aggregate USD| -1.88 ([ -2.11 0.48 U.S. USD -1.48 1.30 Germany 4.09 -6.34
China CNY -0.31 -0.48 US Aggregate USD| -1.76| -1.60 0.49 Europe EUR 4.07 -1.60 France 3.42 -5.71
Korea KRW -1.56 -2.91 US Treasury USD| -1.61 -1.28 - U.K. GBP 5.07 -0.96 Italy 2.18 -9.69
India INR -0.11 -1.29 uUs MBS USD| -1.23| -1.04 0.30 Australia AUD -0.16 -2.57 Netherlands 1.20 -8.73
Indonesia IDR 0.59 0.45 uUs ABS USD| -0.64| -0.69 0.54 Japan* *TSE REIT Index JPY -0.84 -0.17 Spain 5.02 -4.04
Malaysia MYR -0.39 0.10 uUs CMBS USD| -1.34| -1.10 0.89 Portugal 6.12 2.62
Thailand THB -1.88 -1.94 US Corporate I1G USD| -2.69| -2.83 1.43 Commodity Total Return (%) Greece 1.08 -7.04
Philippines PHP -0.71 -2.18 uUsS A-rated USD| -253| -2.66 1.21 *active current contract Weekly MTD Ireland 4.69 -9.16
Euroland EUR -0.15 -2.76 uUs Baa-rated USD| -2.68| -2.82 1.69 CRB UsD -1.61 9.69 U.K. 2.68 -3.36
U.K. GBP -1.43 -2.85 US Corporate HY USD| -0.92| -0.37 3.94 S&P GSCI USD -3.66 12.12 Switzerland 2.04 -3.69
Switzerland CHF -1.94 -1.93 uUs Ba-rated USD| -0.87| -0.34 2.88 WTI Futures* UsD -5.58 13.71 Denmark 0.36 -1.72
Denmark DKK -0.19 -2.75 us B-rated USD| -1.35| -0.74 4.19 Gold Futures*® USD 1.13 4.17 Norway -1.43 -0.98
Norway NOK -0.54 -2.05 US Caa-rated USD| -1.35| -0.43 7.09 Sweden 4.96 -2.05
Sweden SEK 1.32 -2.58 European Aggregate EUR| -2.89| -1.30 0.75 Poland 5.93 0.26
Poland PLN 1.99 -4.50 Hungary 9.78 -2.73
Hungary HUF 1.14 -5.50 Russia - -
Russia RUB -8.55 -20.87 Source: Datastream, Bloomberg

South Africa ZAR 2.16 1.98
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Bloomberg Global Aggregate Index, Bloomberg US Aggregate Bond Index, Bloomberg US Aggregate 1-3 Year Index, Bloomberg Euro Aggregate Bond Index, Bloomberg US Mortgage
Backed Securities (MBS) Index, Bloomberg World Government Inflation-Linked Bond (WGILB) Index, Bloomberg Global High Yield Index

[ 7 )L—L/3—% (Bloomberg®) 1l1&. AV RABBETH DT IL—L/N—T AT YHIRY—E X1 2Ty (Bloomberg Index Services Limited) 2 &7 IL—L/N—5 - T7A4F 2 ALP
(Bloomberg Finance L.P.) B&XUZDBEEL#H DY —ERI—I T, INLDATYIREEMLTI T IL—LIA—=F DIZONWTIEK, SAEVREBEICI>THENDBMWTHERT 52H D51
AP ESNTOET, TIL—LN—JIFHCERELTHELT . TIL—LN—JIFHCOBETFE - —ERERR. LE1— FIFHERL LD ITTIEHYER A, TIL—L/N—F L HC
DEEFTY-Y—ERICEHET DT —HF T EROERFE, M, £ETLMEERIATIIOTEHYFEE A,

] JPMorgan Emerging Markets Bond Index Global Diversified(EMBI Global Diversified). JPMorgan Emerging Local Markets Bond Index Plus (ELMI+). JPMorgan Government Bond Index -
Emerging Markets Global Diversified (GBI-EM GD). JPMorgan Government Bond Index - Emerging Markets Broad Diversified (GBI-EM BD) JPMorgan Asia Credit Index JPMorganid.
JPMorgan Index, £zEZhIZEFEN . BELLITFA LV RSNTAERICEEL T, BELFZOFEAD=HIC, T4 —ZDMDOEBFIFHEBHAMBLIZVAEST 20O RE. EREERT. F
FIEEEUERITHLOTEIHYELE A,

] ICE BofAML USD Libor 1M, 3M. 6M. ICE BofAML JPY Libor 1M, 3M. 6M. ICE BofAML EUR Libor 1M, 3M. 6M. ICE BofAML GBP Libor 1M, 3M. 6M. ICE BofAML USD Libor 3M(JPY).
ICE BofAML US High Yield Master I Index. ICE BofAML Euro High Yield EUR Hedged. ICE BofAML US Treasury 1-3 Years Index (Hedged, Unhedged) . ICE BofAML US Treasury &
Agency 1-5 Years Index  ICE BofAML Indicesl&. ICE Data Indices, LLC #&UZDEERH DB HFEIETT,

] MSCI AC World . MSCI AC Asia. MSCI AC Asia ex Japan. MSCI Asia Pacific . MSCI Asia Pacific ex Japan . MSCI KOKUSAI . MSCI China A . MSCI World . MSCI EAFE. MSCI
Emerging Markets, MSCI Inc. D RIZ B THERA,

B TOPIX(BEZH:A)

[TOPIXDEHIER STOPIXDEFF ., XS HERASFIEIAT (UTIRLIEVDWET ) DM ETHY  AERROEL  FERIEDO AR, FIALETOPIXIZET 52 N TOHEF (EEREA
BLTWET, HEEZ, TOPIXDEHEDHEHLLIZARDAEDEE., TOPIXDIEHEDHEHILIZARDFEILXIITOPIXOEIFENEELLLIFERADFEILETICENTEET WAL,
TOPIXDEHENEH R IEARDBRE, BEXITHEFITHL. EREEAVEE A, |

®  NOMURA-BPI #&. B8 (1FLE3EXRM) . P GELUL7ERE. RATELL)

®  INOMURA-BPI #&.5EH (1FEULIEXRTE) . PHGEUL7ERE. RE(TELUL) X, FHESFKHASHNORLTOSIENT, TOMNMHEETHENESHARLITRRLES . 6.
BHESFHA21IE. NOMURA-BPI &, EH (1 F LU E3FRE) . PHGEUL7ERE. RPTFUL ZAVTITHONHAHCOEREE) - Y—EXICEHL—YEFEEVFEA. |

Russell/Nomura Japan Index

lRussell/Nomura Japan Indexid. B8 S A SUMN A RL TV DB T, TOMMBEE XFHESKKX L1 R URussell InvestmentsITIRBLET . 45 . HHEHFHA S R U Russell
Investments(&. Russell/Nomura Japan Index® IEREME . Se&tE. S8, AR T 53D TIEA<, Russell/Nomura Japan Index# ALV TITHhMWAHCO B XFE - o —EXICEL—YIE
FEEVFEEA. |
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B Eurekahedge Asian Hedge Fund Index. Eurekahedge Asian Hedge Fund Index(Asia ex-Japan Index) . EurekahedgeDEFa]Z# CTHER.
u FTSE All World, FTSE World. S&P500

] Credit Suisse Leveraged Loan Index. Credit Suisse western european leveraged loan Index. S&P European Leveraged Loan Index. Swiss Re USD Cat Bond Performance Index

KEHATSRLTWS LA TYIRIE £ T2 E—0 AV TYIARTY  TOBRMELH T DIRICIT. HSISRBEETHEHEINTLSED DA Net IEFLTLET,
KEZBAOTYIADHFT AT DO —UIDERIT, EORRTEIVHFHEEICRELET .
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HiffF: Datastream, Bloomberg L UIZE&ETA oY —H A+ @, LEEOE2TOALTYI (L, Datastream, BloombergZbURIZE S A o H—EDRBIMIZKY ., FE B/ Y —DFEREH
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