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IIMA Global Market Volatility Index
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Chart of each index after 2017 is described below.
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IIMA Global Market Volatility Index
and Vix, Risk Premium of Corporate Bond (Baa-Aaa)
(2017/1/1-2025/4/25)
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77 70T — 13 Z H 5 (The original data of the chart is here.)



https://www.iima.or.jp/docs/iima-gmvi/vidata/vidata.xlsx
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IIMA Global Market Volatility Index (Stock, Bond, Currency)
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(Source) Thomson Reuters

IIMA Global Market Volatility Index (Advanced and Emerging Markets)
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9 4
8 |

7

6

3 ‘k | L l J

4 Al [ \TA i M A & tI k :

= J g A MLV RV el e AT YR
2 ol b 3V . AL g WA g
1

o . : . : . : . . . . . . . . . . . . . . .

o> > > o N > o> N o N o o o o o o N o> > > o N
B I T P I N I R O D U S O N O N R O o
S S O A T AT SO A A A G A
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(Source) Thomseon Reuters
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This file is intended only for information purposes and shall not be construed as solicitation to take any action. In taking any action, readers are requested to
do so on the basis of their own judgment. This file is based on information believed to be reliable, but we do not guarantee its accuracy. The contents of this
file may be revised without notice. This file is a literary work protected by the copyright act. No part of this file may be reproduced in any form without

express statement of its source.




