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2022 YTD

Equity | Country & Region
Global Equities

Global High Divi Yield Equities
Developed Markets (DM)
Emerging Markets (EM)

us

Western Europe (Local)
Western Europe (USD)
Japan (Local)

Japan (USD)

United Kingdom

Asia ex-Japan

Africa

Eastern Europe

Latam

Middle East

China

India

South Korea

Taiwan

-79.1%

Eauitv | Sector

Consumer Discretionary
Consumer Staples
Energy

Financial

Healthcare

Industrial

Materials
Communication Services
Utilities

Bonds | Sovereign

DM IG Sovereign
US Sovereign

EU Sovereign

EM Sovereign HC
EM Sovereign LC
Asia EM LC

Bonds | Credit

DM IG Corporates

DM High Yield Corporates
US High Yield

Europe High Yield

Asia HC

Diversified Commaodity
Agriculture
Energy

1 9o

17.2%
-2.3%
24.8% 8.0%
16.2%
-0.8%
-0.1%
21.3%
-0.1%
-4.8%
-5.8%
-10.5%
6%
-10.3%
-2.4%
_o8% ™ Q5% ®
-7.1% -1.4%
-5.7% -0.8%
-8.2% -1.8%
-11.0% -1.2%
-6.1% -0.2%
2 I 1.2% W .
-8.3% -0.7%
-6.5% -0.3%
-5.5% -0.4%
-7.5% -0.5% H
or2% M| 02% N .

30.3%
23.3%

10.3%

Industrial Metal 27.4% -0.3%
Precious Metal
Crude Oil 54.8% 11.6%
__________________ God ... . mM70% _ __________________mMO08% _______
FX (against USD)
Asia ex-Japan -1.0% -0.5%
AUD
EUR -3.3% -0.8%
GBP -2.5%
JPY -5.9% -3.1%
SGD -0.6% -0.3%
Alternatives
Composite (All strategies) -1.7%
Relative Value -3.7% 0.2%
Event Driven -1.8% 0.9%
Equity Long/Short -1.0% 0.7%
Macro CTAs ) i i 0.5% X ) . 1.6% i i .
-120% -70% -20% 30% 80%  -5.0% 0.0% 5.0% 10.0% 15.0%

Xt&E: MSCI, JP Morgan, Barclays Capital, Citigroup, Dow Jones, HFRX, FTSE, E5H 3, SC M 2%

*EEol HEO|

HEOIT M 2021 12231 -2022E3E24L 9B 1
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