
-2.0%

0.0%

2.0%

4.0%

6.0%

8.0%

10.0%

2018 2019 2020 2021

PPI & CPI YOY % CHANGE

PPI CPI

KEY DATA POINTS (US)

Data Point Current For Previous For

Retail Sales ex. Autos MOM % 1.8% August -1.0% July

Housing Starts 1615K August 1554K July

Factory Orders MOM % 0.4% July 1.5% June

Leading Indicators MOM % 0.9% August 0.8% July

Unit Labor Costs -2.8% Q1 2021 13.3% Q4 2020

GDP QOQ (Annualized) 6.3% Q1 2021 4.5% Q4 2020

Wholesale Inventories 1.2% August 0.6% July

MBA Mortgage Applications -1.1% September -2.4% August
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DOMESTIC EQUITY RETURNS 

Name MTD QTD YTD 1 Year 3 Year 5 Year

S&P 500 Index -4.65% 0.58% 15.91% 29.98% 15.93% 16.87%

S&P 400 Mid Cap 

Index
-3.97% -1.76% 15.52% 43.67% 11.04% 12.94%

S&P 600 Small 

Cap Index
-2.43% -2.85% 20.03% 57.57% 9.37% 13.50%

S&P 500/Citi 

Growth Index
-5.79% 1.87% 16.43% 28.85% 20.17% 21.13%

S&P 500/Citi 

Value Index
-3.29% -0.85% 15.30% 32.00% 10.64% 11.68%
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S&P 500 SECTOR RETURNS

Sector MTD QTD YTD 1 Year 3 Year 5 Year %S&P 500

Consumer Discretionary -2.56% 0.01% 10.28% 19.15% 16.22% 18.98% 12.97%

Consumer Staples -4.14% -0.31% 4.69% 11.34% 11.90% 8.55% 6.28%

Energy 9.37% -1.72% 43.10% 82.83% -6.81% -1.59% 2.67%

Financials -1.85% 2.74% 29.04% 58.97% 13.27% 16.57% 11.05%

Healthcare -5.55% 1.43% 13.45% 22.56% 12.35% 14.17% 13.05%

Industrials -6.15% -4.22% 11.48% 28.95% 9.77% 12.47% 7.97%

Information Technology -5.78% 1.34% 15.28% 28.90% 27.17% 28.40% 27.25%

Materials -7.21% -3.51% 10.49% 26.48% 13.34% 12.94% 2.43%

Real Estate -6.23% 0.88% 24.38% 30.52% 14.67% 10.21% 2.53%

Communication Services* -6.58% 1.60% 21.59% 38.39% 20.02% 12.53% 11.46%

Utilities -6.18% 1.78% 4.20% 11.06% 10.26% 9.11% 2.35%

*The S&P 500 Communciation Services Sector was reclassifed from the Telecommunications Sector on 

September 21st, 2018



INTERNATIONAL EQUITY RETURNS

Name MTD QTD YTD 1 Year 3 Year 5 Year

MSCI ACWI Index        

(USD)
-4.09% -0.95% 11.48% 27.99% 13.12% 13.79%

MSCI EAFE Index 

(USD)
-2.83% -0.33% 8.84% 26.36% 8.20% 9.42%

MSCI EAFE Ext. ESG 

Focus Index (USD)
-2.86% -0.20% 8.68% 26.69% 8.32% 9.40%

MSCI EM Index (USD) -3.96% -8.03% -1.16% 18.52% 8.90% 9.58%

MSCI EM Ext. ESG 

Focus Index (USD)
-4.31% -7.60% -0.24% 20.04% 10.17% 10.11%

FTSE 100 Index (GBP) -0.19% 1.94% 13.03% 25.31% 1.98% 4.57%

Nikkei 225 Index (JPY) 5.41% 2.90% 8.82% 28.98% 8.89% 14.49%

Hang Seng Index 

(HKD)
-4.71% -13.88% -7.49% 7.54% -0.91% 4.54%

Shanghai Composite 

Index (CNY)
0.77% 0.44% 4.89% 13.25% 10.61% 5.86%

MSCI ACWI EX U.S. SECTOR RETURNS 

Sector MTD QTD YTD 1 Year 3 Year 5 Year
%ACWI ex 

US

Energy 9.24% 7.00% 27.42% 56.35% -1.45% 6.12% 9.19%

Healthcare -4.11% -1.88% 4.21% 10.71% 11.32% 9.86% 6.22%

Utilities -6.23% 0.08% 0.72% 11.19% 9.20% 8.01% 5.22%

Information Technology -5.33% -0.99% 9.59% 37.07% 24.53% 21.90% 11.29%

Materials -6.80% -5.30% 6.51% 27.84% 10.28% 12.23% 7.78%

Financials -0.85% 1.19% 14.85% 43.28% 5.21% 8.16% 18.19%

Consumer Discretionary -4.21% -11.45% -5.10% 10.05% 8.78% 8.93% 12.39%

Communication Services* -3.52% -9.60% -3.60% 9.68% 6.98% 4.36% 6.38%

Real Estate** -3.09% -5.58% 0.25% 12.97% 0.85% 2.05% 2.57%

Industrials -3.31% 0.25% 10.42% 28.40% 9.69% 10.62% 11.36%

Consumer Staples -3.23% -3.38% 1.71% 10.39% 5.97% 5.14% 9.41%

*The MSCI ACWI Ex U.S. Communication Services Sector was reclassified on November 30th, 2018  **The MSCI 

ACWI Ex. USA Real Estate Sector was developed on August 31st, 2016
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FIXED INCOME RETURNS

Name MTD QTD YTD 1 Year 3 Year 5 Year

Bloomberg Barclays US Government Index -1.06% 0.08% -2.42% -3.20% 4.87% 2.25%

Bloomberg Barclays US Agg Index -0.87% 0.05% -1.55% -0.90% 5.34% 2.94%

Bloomberg Barclays US Corporate Index -1.05% 0.00% -1.27% 1.74% 7.43% 4.61%

Bloomberg Barclays US Corporate High Yield Index -0.01% 0.89% 4.53% 11.28% 6.89% 6.51%

Bloomberg Barclays EM USD Agg Index -1.66% -0.55% -1.14% 3.31% 5.92% 4.12%

Bloomberg Barclays Global Agg Treasuries USD Index -1.09% 0.07% -1.96% -1.66% 4.19% 2.49%

Bloomberg Barclays Municipal Index -0.72% -0.27% 0.79% 2.63% 5.05% 3.26%

U.S. TREASURY YIELDS 

Period 3 Month 2 Year 5 Year 10 Year 20 Year 30 Year

Current 0.09% 0.27% 0.99% 1.52% 1.98% 2.08%

1 Month Ago 0.08% 0.20% 0.77% 1.28% 1.78% 1.90%

6 Months Ago 0.08% 0.14% 0.91% 1.72% 2.24% 2.39%

1 Year Ago 0.13% 0.14% 0.28% 0.67% 1.17% 1.46%

CENTRAL BANK ACTIVITY 

Name Current
1 Month 

Ago

6 Months 

Ago
1 Year Ago

Fed Funds Rate 0.25% 0.25% 0.25% 0.25%

Bank of Japan Target Rate 0.10% 0.10% 0.10% 0.10%

European Central Bank Rate 0.00% 0.00% 0.00% 0.00%

Bank of England Base Rate 0.10% 0.10% 0.10% 0.10%



COMMODITIES 

MTD QTD YTD 1 Year 3 Year 5 Year

Dollar 1.73% 1.94% 4.00% -0.75% -0.53% -0.30%

BCOM 4.97% 1.83% 29.09% 42.21% 5.15% 3.24%

Gold -3.12% -0.74% -7.55% -6.83% 13.90% 5.95%

WTI 9.53% 2.12% 54.64% 91.35% -5.32% 4.42%

FTSENAREIT -5.92% 0.23% 21.63% 31.54% 12.07% 8.77%
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HEDGE FUNDS 

Name MTD QTD YTD 1 Year 3 Year 5 Year

Global Hedge -0.40% -0.17% 3.56% 8.85% 4.29% 3.74%

Convertible Arbitrage -0.43% -0.14% 3.39% 10.08% 7.24% 6.13%

Equity Hedge (L/S) -0.53% 1.27% 9.23% 17.72% 4.94% 4.89%

Equity Market Neutral 0.06% -1.17% 1.27% 4.46% -2.41% -1.46%

Event Driven -0.05% -1.15% 2.23% 6.44% 4.58% 3.59%

Macro -1.21% -1.46% 0.08% 4.26% 2.32% 1.28%

Merger Arbitrage 0.20% -0.76% 3.44% 8.29% 2.65% 1.88%

Relative Value Arbitrage -0.12% 0.00% 0.85% 4.70% 3.82% 3.84%

Absolute Return -0.27% -0.65% 1.79% 4.08% 2.44% 2.27%

Note: Price Return, Returns as of 9/29/2021
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SPOT RATES 

Description Current
1 Mth

Ago

3 Mths

Ago

6 Mths

Ago

1 Year 

Ago

CAD / USD 1.27 1.26 1.24 1.25 1.33

JPY / USD 111.12 110.01 111.53 110.62 105.53

USD / GBP 1.35 1.38 1.38 1.38 1.29

USD / EUR 1.16 1.18 1.19 1.18 1.17
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ESG INDEX RETURNS VS ORDINARY INDEX RETURNS

Name MTD QTD YTD 1 Year 3 Year 5 Year

S&P 500 Index -4.65% 0.58% 15.91% 29.98% 15.93% 16.87%

MSCI USA GR Index -4.72% 0.41% 15.34% 30.51% 16.69% 17.30%

MSCI USA Extended ESG Focus GR Index -4.77% 0.31% 15.48% 30.82% 17.37% 17.79%

MSCI EAFE Index -2.83% -0.33% 8.84% 26.36% 8.20% 9.42%

MSCI EAFE Extended ESG Focus NR Index -2.86% -0.20% 8.68% 26.69% 8.32% 9.40%

MSCI EM Index -3.96% -8.03% -1.16% 18.52% 8.90% 9.58%

MSCI EM Extended ESG Focus NR Index -4.31% -7.60% -0.24% 20.04% 10.17% 10.11%

Bloomberg Barclays MSCI US Corp 1-5 Yr ESG Focus TR Index -0.19% 0.11% 0.26% 1.35% 4.52% 3.08%

Bloomberg Barclays US Corporate Index -1.05% 0.00% -1.27% 1.74% 7.43% 4.61%

Bloomberg Barclays MSCI US Corp ESG Focus TR Index -1.07% -0.01% -1.15% 1.82% 7.69% 4.74%

S&P Green Bond U.S. Dollar Select Index TR -1.02% -0.16% -0.71% 0.73% 5.79% 3.31%

ESG US RELATIVE PERFORMANCE
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