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Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
25vrAvg. | 411% | 350% | 195% | 090% 0.24% | 149%  055%  -0.22% |228%| 0.15% 1.26% 1.68%
2022 5.48% 250%  -5.84%  -476%  3.15%  -7.45%  0.30%  -5.61% 1.78% 7.71%  11.45%  3.57%
2021 055% = 10.67%  -0.47% 1.34%  -1.10% = -9.64% = -2.22%  -3.40%  -4.76% 566%  -813%  3.16%
2020 057%  -9.86%  -1653%  7.47% 7.83%  -1.02% = 9.13% 2.94%  -414%  -512% = 1421%  10.77%
2019 3.31% 504%  -2.46%  456%  -10.64%  517% 3.59% 798%  -5.43% 563%  -3.93% 7.87%
2018 7.95%  -1.84%  -524% = -2.95%  027%  -591%  -172%  -6.06% 3.57% 258%  -4.64%  -0.31%
2017 10.18%  2.94%  -7.22%  -0.44%  0.40%  -2.54% 1.59% 6.22%  -8.72% 0.80% 256%  -1.56%
2016 2.25%  4.91% 448%  10.32%  -9.01% = 4.5%%  1212% = -840%  -2.35% = -4.42%  -7.07%  -1.03%
2015 278%  -425%  -3.94%  0.32%  -2.90%  -3.01% = -8.86% = 2.66%  -10.13%  8.58%  -15.62%  7.25%
2014 0.46% 501%  -1.98%  0.57% 1.84% 2.35%  -1.71%  -2.49% = -8.65%  -4.96%  -2.88%  0.59%
2013 8.92%  -563%  -0.79%  -406%  -323%  -8.02%  7.35% 577%  -1.78% 323%  -5.89%  051%
2012 13.81%  8.29%  -2.41%  -4.38% = -9.67% = 2.28%  -2.24%  8.81% 7.92%  -5.63% 214%  -3.87%
2011 1.36% 078%  -2.21% 594%  -2.18%  -5.98%  3.36% 3.71% | -17.41%  4.89%  -2.53%  -10.55%
2010 2.87% 2.48% 6.58% 584%  -10.09%  -1.95%  258%  -3.12% 8.66% 281%  -2.44% 6.56%
2009 5.72% 8.65% 512%  -1.82% 767%  -1.38%  3.06% 2.14% 4.80% 2.14% 9.71% 0.57%
2008 | 13.93% | 23.04% @ -7.51%  -343%  4.23%  299%  -14.91% -1556% |“81.09% -18.60%  7.11%  6.01%
2007 3.87% 593%  -0.56% 346%  -043%  -0.62% 134%  -1.71% 9.31% 447%  -0.55% 6.01%
2006 11.41%  -2.75% 1.09% 8.51% 7.98%  -145%  0.24% 1.02%  -8.25%  -5.26% 9.97%  -4.40%
2005 110%  -0.69% 0.29% 0.35%  -0.98%  2.32% 159%  -0.61%  4.49% 0.75% 416%  -0.61%
2004 2.95% 5.37% 2.38%  -11.62%  4.88%  -573%  3.86% 555%  -0.58%  -3.02%  4.04%  -0.78%
2003 12.60%  1.18%  -556%  -5.27% 5.07% 3.42% 3.31% 342%  -0.49% 5.94% 2.27% 6.27%
2002 5.24%  8.29% 6.02% 4.04% 0.74%  -129%  -110%  657%  -0.71% 2.45% 2.72% 1.33%
2001 1.47%  191%  -8.54% 5.96% 227%  -7.88%  -1514%  -6.40%  -3.03%  -2.89% 6.43% 6.82%
2000 11.30%  -3.86% 0.83% 4.95% 7.27% 2.93% 3.20% 1.38%  -1.90% 0.12% 5.80% 0.25%
1999 526%  10.46%  -529%  -2.35% 283%  -392%  -0.93%  0.87%  12.75%  6.86% 4.04% 1.14%
1998 6.89%  -0.90% 546%  -0.37% = -856% = -2.38%  4.05%  -4.85% = -2.38%  -3.87% 5.67% 3.16%
1997 5.74%  12.38%  -6.42% 1.14% 8.61% 5.45% 247%  -6.65% 737%  -7.03%  -5.86%  -5.10%
Source: Bloomberg, WPIC Research
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Source: Metas Focus 2019-2022f, SFA (Oxford) 2013-2018,
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WPIC Research MIFID Il Status
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