FX SCORE CARD

SPOT FX RATES

12/31/2021 < Previous close
03/01/2022 < Current Date Time stamp:  03/01/2022 12:11 AM CET (Allindicators are updated as of stamp time)
EXPAIR  |TREND-MO|HISTORICAL PERFORMANCE A1Y | RISK TREND MOMENTUM CARRY REAL GDP Ain CUR Ain | EXPAIR
03/01/2022 |/2018 SHARPE| Hist Vol  3mth ImVol 3mth 50D_MAV % from 200D MAV 9% from #std from Macd  |(Annualized, in %) GDP (%) REAL GDP| ACC.BAL. CURACC
Last Last Alday AMTD AYTD AY RATIO | 10d_Vol 25dCall (Put) RR STtrend 50dMa LTtrend 200dMa RSI_9D 20dMA (12,26,9) | 1mth 3mth  12mth (ctrl, ctr2) (in %) (ctrl, ctr2) (in %) |
SDR CONSTITUENT FX (in % of vol)  (in % of vol) Z-score
EURUSD |4 Joot | 1,1373 0,0% 0,0% 00% | -74% | -1,2 |' 3,7% 5,4(5,7) -0,3 Bearish 0,0% Bearish -3,3% 61 18 =00 |[-06% -07% -11%| 21%23% _ -02% | 2,7%-34% _ 6,1% EURUSD
EURJPY |1t ]xot | 130,97 01% 01% 0,1% 3,7% 0,6 4,6% 617 |8 -09 Bullish 1,0% Bullish  0,3% 71 > 18 Mo03 |[-05% -04% -05% | 21%-36% | 57% | 27%34% -0,7% EURJPY
USDJPY |1t ]xot | 11514 01% 01% 01% 117% | 2,1 2,5% 596,5) | -06 Bullish 1,0% Bullish  3,5% 75 ~ 16  Ao1 02% 03% 05% | 23%-36% _ 59% | -34%34% -6,8% USDJPY
EURGBP |4 |ood | 08409 -01% -01% -01%  -68% | -1,1 | 3,4% 6,3(5,4) 0,9 Bearish -0,9% Bearish -1,7% 36 13 =00 [-07% -07% -13%| 21%11% 1,0% | 2,7%,-33% | 6,0% EURGBP
GBPUSD [1+d | xot | 1,3528 0,0% 0,0% 00% -0,3% [ 0,0 4,5% 6,47,3) [k -0,9 Bullish 0,8% Bearish -1,6% 72 > 17 =00 01% 00% 02% | 11%23%  -1,2% | -33%,-34% 0,1% GBPUSD
OCEAN FX
USDCAD [t ood | 1,2636 0,0% 00% 0,0% -1,1% | -02 | 53% 7,5(6,5) 1,0 Bearish -0,2% Bullish 1,1% |3 32 > 16 =00 [-03% -0,3% / 23%54%  -3,1% | -34%,0%  -3,4% USDCAD
AUDUSD |11y oot | 07273 01% 01% 0,1% -51% | -06 |' 53% 8,594) ¥ -09 Bullish 0,2% Bearish -2,4% |3 65 P 15 =00 [-01% -01% -02%| -19%,23%  -42% | 39%-34% _ 7,3% AUDUSD
NZDUSD |1ty ]ood | 06845 03% 03% 03% -46% | -05 | 42% 8,6(9.4) |k -08 Bearish -1,1% Bearish -2,8% |3 59 ~ 14 =00 0,7% 08%  1.2% | -47%,23% _ -1,0% | -28%,-34% 0,6% NZDUSD
AUDNZD _[111 oot | 1,0626 01% 0,1% 01% -05% [ 01 | 27% 5,3(5,3) 0,0 Bullish 1,3% Bulish 0,4% |3 66 12 =00 [-08% -09% -14% | -1,9%-47% _ 2,8% | 3.9%-28% _ 6,7% AUDNZD
BRICS FX
USDBRL |41 ]ooy | 55714 0,0% 0,0% 0,0% 7,3% 04 |16,3% 17,6(15,6) | 2,0 Bearish -0,7% Bullish 3,4% |3 39 > 14 =00 |-88% -10,0% -11,2%| 2,3%4% -1,7% |-3,4%,-1,5% -1,9% USDBRL
USDRUB |41 |vod | 74,93 [-03% -03% -03% 0,7% 0,1 8,2% - 17,6(13,3) 43 Bullish 2,3% Bulish 1,9% |3 66 > 21 Aol [-7,9% 93% -86%| 23%-06% | 29% |-34%5,1% -85% USDRUB
USDINR |14 |vod | 74,338  -0,1% 0,0% 00% 1,7% 0,4 3,3% 5,7(5) 0,7 Bearish -0,8% Bullish 02% |[@ 22 20 W-02 / / / 2,3%,6% -3,7% |-3,4%,-0,5% -2,9% USDINR
USDCNY | d¢ ]oot | 6,3561 | -0,8% 0,0% 00% -26% | -07 | 1,6% 4,4(3,8) 0,6 Bearish -0,4% Bearish -1,4% |3 35 i 00 | -23% -23% -2,1% | 23%98% _ -7,5% |-3,4%,1,9% -53% USDCNY
USDZAR |1t ]ood | 15965 02% 02% 02%  8,4% 0,6 |712,3% 17,3(15,2) 2,1 Bullish 1,9% Bulish 7,6% |3 60 >~ 08 =00 |[-56% -53% -52%| 23%-07% _ 3,0% |-3,4%,4,1% -7,5% USDZAR
OTHER ASIAN FX
USDHKD |11 ool | 7,7961 0,0% 0,0% 0,0% 0,6% 1,2 0,3% 1,1(0,9) 0,2 Bullish 0,0% Bulish 02% |3 42 > 16 =00 0,0% 01% 02% | 23%54%  -3,1% |-3,4%,9,3% -12,7%| USDHKD
USDIDR  [WW& Jooy | 14263 0,0% 0,0% 00% 1,5% 03 5,0% 7,5(6) 15 Bearish -0,2% Bearish -0,6% |3 45 > 08 W-110 |-31% -32% -29% | 23%35%  -1,2% |-3,4%,0,2% -3,6% USDIDR
USDKRW _ [114 oot | 1189,9 0,1% 0,0% 0,0% 9,5% 15 2,8% 7,8(6,6) 1,2 Bullish 0,6% Bullish 3,0% |3 58 > 10 M03 |-1,0% -12% -1,2% | 2,3%0,3% 2,0% |-3,4%,3,6% -7,0% | USDKRW
USDMYR [ & Iwd | 41665 | -0,2% 0,0% 0,0% 3,6% 1,0 2,6% 8,2(5,5) 2,7 Bearish -0,6% Bearish 0,0% |@ 25 > 20 =00 |-1,8% -18% -16% | 23%-45% | 68% |-34%3,.8% -7,2% USDMYR
USDPHP |14 | xxt | 50,992 0,0% 0,0% 0,0% 6,2% 1,6 6,8% 6,4(5,6) 0,8 Bullish 1,2% Bulish 2,8% |[@ 77 > 25 Aol / / / 23%7,1%  -4,8% |-3,4%,0,4% -3,8% USDPHP
USDSGD [ Ivod | 1,3483 -0,1% -0,1% -01% 2,1% 0,6 1,7% 4,3(3,8) 0,5 Bearish -0,8% Bullish 0,1% |@ 22 >~ 19 =00 [-02% -02% 0,0%| 23%71%  -4,8% |-3,4%,19,5% -22,9%| USDSGD
USDTHB |t ]ood | 33256 01% 01% 01% 112% | 2,0 4,7% 7,8(7,3) 0,5 Bearish -0,2% Bullish 2,1% |3 38 > 17 =00 [-04% -04% -04% | 23%-03%  26% |-34%,1,7% -1,7% USDTHB
USDTWD (44 ool | 27,674 0,1% 0,0% / -15% | 05 | 2,2% 4,8(4,4) 0,4 Bearish -0,4% Bearish -0,9% |83 36 ~ 13 =00 [-03% -02% -03%]| 23%3% -0,7% |-3,4%,14,3%/ -17,7%| USDTWD
OTHER EUROPE, SCANDIS FX
EURCHF |14 oot | 10374 00% 00% 00% -39% | -10 [ 2,6% 4751 |k -04 Bearish -1,0% Bearish -39% |[O 41 > 12 02% 03% 0,1% | 21%33%  -12% | 2,7%,46% -1,9% EURCHF
USDCHF |14 | vod 09121 -0,1% -0,1% -0,1% 3,5% 0,5 2,3% 58(6,2 [k -04 Bearish -0,9% Bearish -0,6% |[@ 30 > -2,0 , 09% 10% 1,1% 2,3%,3,3% -1,0% |-3,4%,4,6% -8,0% USDCHF
EURCZK [ ¢ |vod | 24,894 00% 00% 00% | -50% [ -11 | 4,6% 6,6(5,6) 1,0 Bearish -1,8% Bearish -25% [@ 25 > -14 <00 / / / 2,1%3,1%  -1,0% | 2,7%,0,5%  2,2% EURCZK
EURDKK [1td Joxt | 74370 0,0% 00% 00% 00% | -02 | 01% 114) |k -04 Bulish 0,0% Bearish 0,0% [@ 64 > 23 =00 / / / 2,1%,1,1% 1,0% | 2,7%,7,2% _ -4,5% EURDKK
EURNOK |44 ooy [10,0037 -02% -02% -02% -45% | -05 | 62%  10,4(8,7) 1,7 Bearish -0,2% Bearish -13% [0 42 > 10 =00 |[-15% -1,4% -16% | 21%38%  -1,7% | 2,7%,58% -3,1% EURNOK
EURPLN |14 lood | 45900 01% 01% 01% 0,8% 0,1 3,1% 6,3(5,7) 0,6 Bearish -0,8% Bulish 04% |[@ 34 ~ 14 200 |-32% -36% -46%| 21%53%  -3,2% |[2,7%,-25% 52% EURPLN
EURRON [t ]ooy | 49525 0,0% 0,0% 00% 1,6% 1,6 0,4% 3,3(2,3) 1,0 Bulish 0,1% Bulish 04% [@ 54 ~ 09 =00 |-32% -33% -3,5% | 21%04% 1,7% |2,7%,-6,5% | 9,2% EURRON
EURSEK [1t1 ooy |10,2983 0,0% 0,0% 0,0% 1,8% 0,3 5,6% 6,6(5,8) 0,8 Bulish 1,4% Bulish 1,4% |[@ 55 > 07 =00 |-04% -03% -06%| 21%2% 01% |[2,7%,5,8% -3,1% EURSEK
EURTRY [t ]ood |15,3739) 1,9% 19% 19% 690% | 22 | 823% 68(56,3) 11,7 Bullish 11,8% Bullish 28,4% [0 58 ” 02 W01 [-825% -325% -822%| 2.1%3.1%  -1,0% |[2,7%,-2,4% | 5,1% EURTRY
AMERICAS FX
USDARS _[111 | xo | #H##H##  0,1%  0,0% / 221% | 12,9 | 1,1%  14,9(14,9) 0,0 Bullish 1,9% Bullish 58% |l 100 > 16 =00 / / / 2,3%,11,9%  -9,6% |-3,4%,1,1% -4,5% USDARS
USDBRL [141 ooy | 55714 0,0% 0,0% 00% 7,3% 04 |'16,3% 17,6(15,6) 2,0 Bearish -0,7% Bullish 3,4% |3 39 > 14 =00 |-88% -10,0% -11,2%| 2,3%4% -1,7% |-3,4%,-1,5% -1,9% USDBRL
USDCAD [yt Jood | 1,2636 0,0% 00% 0,0% -11% | -02 | 53% 7,5(6,5) 1,0 Bearish -0,2% Bullish 1,1% |3 32 > 16 =00 |-03% -0,3% / 23%54%  -3,1% | -3,4%,0% -3,4% USDCAD
USDMXN |41 ]ood | 20,496 | -0,2% -02% -02% 2,6% 0,2 5,0%  13,2(10,6) 2,6 Bearish -1,7% Bullish 1,1% |3 33 > 14 =00 |-54% -57% -6,3% | 23%45%  -22% | -3,4%,1% -4,4% USDMXN
USDCLP _ [111 ooy | 851,8 01% 0,0% 00% 199% | 16 8,1%  19,2(16,6) 2,6 Bullish 2,6% Bulish 9,5% |3 50 P 00 W-20 / / / 2,3%,17,2% | =14,9% |-3,4%,-3,6%_ 0,2% USDCLP
USDCOP _ [111 | xot | 40649 0,0% 0,0% 00% 186% | 17 55%  14,4(12,4) 2,0 Bullish 3,5% Bullish 6,3% |[@ 75 > 16 A58 |-20% -30% -42% | 23%103% _ -8,0% |[-3,4%,51% 1,7% USDCOP
USDPEN |14t ]ood | 39991 03% 00% 00% 105% | 1,2 7,3%  10,8(9,3) 15 Bearish -0,6% Bullish 1,2% |3 42 >~ 09 =00 / / / 23%,11,4%  -9,1% |-3,4%,-1,3% -2,1% USDPEN
OTHER CROSSES FX
CHFJPY |1t 1xot | 12624 01% 01% 01% 7,9% 1,4 3,9% 6(6,2) -0,2 Bullish 1,9% Bullish 4,0% |[@ 81 >~ 18 M 03 |-07% -07% -0,6% | 33%-36% | 69% | 4,6%,34% 1,2% CHFJPY
GBPZAR |1t ]ootr | 21598 01% 01% 0,1% 8,1% 0,6 |712,1% 15,8(14,2) 1,6 Bullish 2,7% Bullish 62% [0 68 >~ 19 Mol |-56% -52% -49%| 1,1%-07%  1,8% [-3,3%,4.1% -7,4% GBPZAR
CADZAR |1t ]oot | 12637 02% 02% 02% 9,6% 08 [710,7% 14,6(13,3) 1,3 Bullish 2,1% Bulish 6,7% |3 69 15 =00 |[-53% -50% / 54%,07% | 6,1% | 0%,4,1% -4,1% CADZAR
USDNOK |14 1 ooy | 87959 | -0,3% -03% -03% 2,8% 0,2 6,7%  12,3(10,4) 1,9 Bearish -0,2% Bullish 1,9% |3 38 13 =00 [-09% -0,7% -06%| 23%38%  -15% |-3,4%,5,8% -9,2% USDNOK
NOKSEK |14 ]oot | 11,0293 01% 01% 01%  6,6% 0,9 4,5% 7,989 |§ -1,0 Bullish 1,6% Bulish 2,6% |3 65 11 =00 12% 11% 11% | 38%2% 1,8% | 58%,58% 0,0% NOKSEK
DKKSEK [t ]ood | 1,3847 0,0% 00% 0,0% 1,9% 0,3 5,5% 6,7(5,8) 0,9 Bullish 1,4% Bullish 1,4% |3 55 ~ o7 =00 / / / 1,1%,2% -0,9% | 7,2%,5,8%  1,4% DKKSEK
AUDCAD |y ]oor | 09190 0,1% 0,1% 0,1% = -62% | -1,0 |"50% 6,4(6,6) |—02=| Bulish 0,1% Bearish -1,2% [@ 45 ~ 00 =00 [-04% -04% / -19%54% | =1,8% | 3,9%,0%  3,9% AUDCAD
JPM EMFX IDX 52,69 -01% 00% 00% -91% | -13 Bearish -1,4% Bearish -6,1% |0 54 ~ 08 T o2 JPM EMFX IDX
]
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This communication is provided for informational purposes only and for the recipient's sole use. It is not intended as a recommendation, an offer or solicitation for the purchase or sale of any security referenced herein or investment advice.
The information in this document has been obtained from sources believed to be reliable but no guarantees are made as to the accuracy of the information provided herein. Data source is Bloomberg Professional unless otherwise stated.




