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st % ZHF | FIH%) | YTD(%) | 2020(%) || =21 CiH] % ZHEF | FIH%) | YTD(%) | 2020(%)
2o Oy 1,193.3) -0.7% -9.0% +6.5%||8= 1.1317|  0.3%| -7.4%| +8.9%
1009 CHH| 1,0541) -1.2% -0.3%| +1.1%]||N 113.31 0.6% -8.9% +5.2%
|2 Oy 1,351.7,  -0.9% -1.9%| -2.3%||% 6.3863  0.0%  2.2% +6.7%
SIQt Ty 186.82| -0.5%| -11.0%| -0.3%||sHRAFA! ZHE | TTH%) | YTD(%) | 2020(%)
Sh 4 ZE | FZH%)  YTD(%) | 2020(%)||CHREL 34,899.34| -2.0%| 14.0%| +7.2%
320 2,936.44) 1.2%|  2.2%| +30.8%||UAS 15491.66| -3.5%| 20.2% +43.6%
s 1,005.89 -3.5%|  3.9% +44.6%||S&P500 459462 -2.2%| 22.3% +16.3%
FUHAF 32 | ZE(%) |FZHbp) YTD(bp) 2020(bp)| [MSCIAPXJP 627.77| -3.2% -5.2% +19.8%
Z30Rf 3Y 1.863%| -10.3bp| 88.7bp| -38.4bp||OIZAIE32] | ZZ(%)  FZHbp) YTD(bp) | 2020(bp)
J X 5Y 2.050%| -13.8bp| 71.5bp| -14.5bp||0|=*j 2y 0.508%| -0.5bp| 38.7bp  -144.0bp
Jxf10Y 2.255%| -11.7bp| 54.2bp| +3.0bp||0I=Z%4 10Y 1.482%| -6.6bp| 57.0bp| -99.8bp
IHYEHE ZE | F7H%) | YTD(%) | 2020(%)||CDSZ2|0|Y | Z|ZF(bp) | FZHbp) YTD(bp) 2020(bp)
S7HWTI) 68.15 -10.3% 40.5%| -20.5%||%= s5Y 20.1bp| 1.3bp| -1.9bp| +0.1bp
3(ES) 1,791.81| -2.9%| 5.6%| +25.0%||LL 5y 17.6bp| 0.0bp| 2.6bp| -4.5bp
TRAEX| S 3,390.76| 2.2%| 26.5%| +7.8%||=25Y 52.7bp| 3.8bp| 24.6bp| -3.6bp
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Frisky FX

FX volatility expectations are at an 8-month high

8.0

lm 5-year avg = 7.48

Dec 20 Jan 21 Feb 21 Mar 21 Apr 1 May 21 Jun 21 Jul 1 Aug 1 Sep 21 Oct21 Nov2

— Deutsche Bank Currency Volatility Index
Source: Refinitiv Datastream Reuters graphic/Sagib Ahmed 11/23/2021 @Sagibreports
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King dollar

The dollar has advanced against a broad range of currencies this year

7.3%

British pound  Australian  Mexican peso Japanese yen
dollar Euro Turkish lira

Dollar Index

-10%

=20

=30

=40

-41.7%

Note: YTD performance
Source: Refinitiv Eikon
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