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PN 31/3/21 28/2/21 31/1/21 31/12/20
59.32 59.16 61.50 52.20 48.52
62.95 63.54 66.13 55.88 51.80

1,743.88 1,707.71 1,734.04 1,847.65 1,898.36
25.27 24.42 26.67 26.99 26.40
4.04 4.00 4.09 3.56 3.52

5.77 5.64 5.56 5.47 4.84

1.27 1.24 1.37 1.23 1.28

2.53 2.61 2.77 2.56 2.54
2591yl 31/3/21 28/2/21 31/1/21 31/12/20
1.1899 1.1730 1.2075 1.2136 1.2216
1.3707 1.3783 1.3933 1.3708 1.3670
109.67 110.72 106.57 104.68 103.25
0.9242 0.9436 0.9085 0.8903 0.8852
1.2530 1.2562 1.2738 1.2777 1.2725
0.7623 0.7598 0.7706 0.7644 0.7694
0.7033 0.6985 0.7233 0.7193 0.7184
6.5584 6.5647 6.4807 6.4522 6.5028
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Rates & Spreads
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2 2l 31/3/21 28/2/21 31/1/21 31/12/20
Fed Funds Target 0.25% 0.25% 0.25% 0.25% 0.25%
ECB Depo Rate -0.50% -0.50% -0.50% -0.50% -0.50%
3 Month US Dollar Libor 0.19% 0.19% 0.19% 0.20% 0.24%
US Treasuries 2 Year 0.15% 0.16% 0.13% 0.11% 0.12%
US Treasuries 10 Year 1.66% 1.74% 1.40% 1.07% 0.91%
German Bunds 2 Year -0.71% -0.70% -0.67% -0.74% -0.72%
German Bunds 10 Year -0.30% -0.29% -0.26% -0.52% -0.57%
Japan Gov't Bonds 10 Year 0.10% 0.09% 0.16% 0.05% 0.02%
UK Gilts 10 Year 0.77% 0.85% 0.82% 0.33% 0.20%
Swiss Gov't Bonds 10 Year -0.28% -0.30% -0.23% -0.45% -0.58%
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Chart Source: ADSS and Bloomberg as of the closing price on

9-Apr-21

(Fel) duallall CBlaa)! WBlge

1.98%

1.19% 0.95%

0.36%

0.26%

0.17%

0.01%
0.0%
1.0%

-0.90% -0.92%
2.0%
3.0%
CNH usb GBP NZD EUR CAD CHF JPY AUD
Chart Source: ADSS and Bloomberg as of the closing price on 9-Apr-21

Pl G plal ey i Auallall ciSlanll iy

2.48%

- 1.63%

0.27%

CNH usbD GBP

-0.85%

NzZD

-0.92%

-4.28%

-5.79%

JPY

Chart Source: ADSS and Bloomberg as of the closing price on

9-Apr-21

ADSS-Confidential-Int



2021 51 16 b e g st (B g ol

S&P 500 Index Sector Returns S&P 500 Index Trendline
YTD as of 9 Apr 2021 1Year Chart
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Dow Jones Industrial Average Index Sector Returns Dow Jones Industrial Average Index
YTD as of 9 Apr 2021 1Year Chart
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FTSE100 Index Sector Returns FTSE 100 Index
YTD as of 9 Apr 2021 1Year Chart
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MSCI World Index Sector Returns MSCI World Index
YTD as of 9 Apr 2021 1Year Chart
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