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Description/Code

TOP 25 DTD PERFORMERS
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Recent IPOs
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LUMBER FUT
USD-JPY
CLEAN ENERGY
USD-BRL
RETAILERS
CSI 300 (HKD)
CSI300 (US ETF)

CHF-JPY
Nvidia
Facebook
CHINA A50

XBT
TAN
XBI
ARKK
IPO
IBB
CLOU
EPOL
EDOC
BUG
AMZN
IYZ
Cccuz
CQQQ
LBN2
USDJPY
INRG
USDBRL
XRT
2811
ASHR

CHFJPY
NVDA
Meta
XIN9

BOTTOM 25 DTD PERFORMERS

XAU-USD X-RATE
EUR-PLN
JAPAN
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GLOBAL CARBON
USA MOMENTUM
UK
WORLD MOMENTUM
us POT
AUSTRALIA
COPPER ETF
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TREND ASSET CLASS PRICE

Score

6/19/2022
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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS
Description/Code E Z-score Score 6/19/2022 Last A1D AMTD AYTD AY
TOP 25 MTD PERFORMERS
USD-BRL USDBRL [» 2,1 FX 52  19% 88% -75% 2,9%
USD-NOK USDNOK [~ 1,8 @ FX 100 0,6%  6,7% 135% 17,0%
USD-CLP USDCLP » 21 (] FX 8757 1,1%  6,3% 2,8% 18,7%
CSI300 (US ETF) ASHR [ 18 @ STOCKS 326 1,9% 55% -16,7% -17,3%
CSI 300 (HKD) 2811 |© 1,7 (] STOCKS 178 | 19% 55% -16,3% -182%
CSI 300 index SHSz |F 1,7 STOCKS 43090 14% 53% -12,8% -155%
CHINA A50 XIN9 [© 1.8 (] STOCKS 142852 1,7% 51% -9,0% -17,2%
USD-JPY usbipy [F 1,3 (] FX 1350 | 21% 4,9% 17,3% 22,5%
LIVE CATTLE FUT LcQ2 [ 13 @ COMMOD 1366 0,2%  48% -12% 59%
EUR-NOK EURNOK [ 2,1 (] FX 105 0,1%  43% 4,8% 3.2%
USD-KRW USDKRW [* 1,5 @ FX 12880 0,1% | 4,1% 8,2% 13,9%
CHF-JPY CHFJPY > 2,3 (] FX 1393 | 1,9% 39% 10,5% 16,0%
CHINA TECH CQQQ [* 0,6 STOCKS 480  21% 3,7% -22,8% -40,8%
USD-AUD USDAUD > 1,6 (] FX 14 | 16% 35% 47% 89%
USD-MXN USDMXN > 1.4 FX 203 -03% 35% -09% -04%
USD-COP USDCOP [ 0,4 @ FX 3902,8 0,0% 34% -4,0% 4,6%
EUR-TRY EURTRY [* 1,1 @ FX 182 -05% 3,2% 20,6% | 74,9%
USD-CAD USDCAD [* 2,0 o FX 13  06% 30% 31% 54%
USD-CAD USDCAD [* 2,0 @ FX 13 06% 30% 31% 54%
DOLLAR INDEX DXY [© 14 [} FX 1047  1,0% 29% 94% 13,9%
CORN FUT cz2 [ 10 @ COMMOD 7310 -0,5% 2,7%  339% 54,2%
USD-THB USDTHB [* 2,2 (] FX 352  06% 26% 61% 12,1%
EUR-JPY EURJPY [© 1,0 @ FX 1417 | 1,6% 26% 83% 8,0%
USD-PHP USDPHP [ 2.1 (] FX 537 05% 26% 54% 11,1%
USD-TWD UsSDTWD [ 1,2 (] FX 29,7  0,0% 26% 75% 7,1%
BOTTOM 25 MTD PERFORMERS
SOUTH AFRICA EZA |F -15 (] STOCKS 423 0,0% -12,6% -89% -13,1%
UTILITIES XLU P 20 [ ) STOCKS 649 -09% -12,7% -94% 12%
FINANCIAL SECTOR XLF [ 17 (] STOCKS 309 0,3% -12,8% -20,8% -12,2%
MATERIALS XLB P 20 [ ) STOCKS 749 -02% -12,9% -17,3% -7,2%
S&P METALS & MINING XME |* -1,8 o STOCKS 465 0,0% -132% 3,9% 12,7%
SWITZERLAND EWL > -16 o STOCKS 395 -02% -13,3% -25,1% -18,7%
ROBOTICS & Al BOTZ [» -1.8 (] STOCKS 33064 -0,5% -13,3% -42,2% -39,5%
GERMANY EWG [ -1,6 o STOCKS 237  0,7% -13,4% -27,8% -30,6%
FRANCE EWQ [» -1,7 o STOCKS 29,7  -02% -13,4% -23,6% -21,9%
ARES MSCI EUROPE FINAN EUFN [» -15 o STOCKS 158 0,0% -13,8% -21,4% -19,8%
TESLA TSLA [F 11 o STOCKS 650,3 | 1,7% -142% -38,5% 4,3%
Nvidia NVDA [» -1,3 (] FANG 1588 | 1,8% -15,0% -46,0% -14,8%
BERKSHIRE BRK/ [» -2,0 @ STOCKS it -0,2% -15,0% -10,5% -2,3%
CHILE ECH [ -1.8 (] STOCKS 258 -0,7% -151% 11,7% -8,6%
NATGAS UNG [ -2,3 @ COMMOD 237 | -6,3% -152% 89,6% 109,4%
ITALY EWI [~ 16 @ STOCKS 244  0,0% -15,3% -25,6% -24,6%
Facebook Meta [© -1,6 (] FANG 1637 | 1,8% -15,4% -51,3% -50,3%
URANIUM MINING ccy P 21 (] COMMOD 20,7  -28% -155% -52% 9,8%
AUSTRALIA EWA [ -1,9 o STOCKS 208  -1,7% -15,7% -16,2% -20,0%
ENERGY XLE > -2,7 @ STOCKS 735 | -55% -15,7% 32,4% 40,3%
SEMIS Xsb [ 1,7 @ STOCKS 1539 | 1,7% -15,8% -36,7% -14,2%
HOMEBUILDERS XHB [ 21 ] STOCKS 523 0,5% -16,2% -39,1% -25,5%
US POT MSOS [ -2,0 o STOCKS 116 -1,6% -17,5% -54,6% -69,0%
LATAM 40 ILF > -1,8 (] STOCKS 231 -04% -18,7% -1,5% -25,2%
BRAZIL Ewz [* -18 (] STOCKS 279  -12% -20,8% -0,5% -30,4%
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TOP 25 YTD PERFORMERS
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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS RISK 25Delta  50d_MAV
Description/Code E Z-score Score 6/19/2022 Last A1D AMTD AYTD AY 10d_Vol  Risk Reversal ST
TOP 25 AMY PERFORMERS
NATGAS UNG P 23 (@) COMMOD 23,7 -6,3% -15,2% 89,6% 109,4% F103,7%1 9,3 Bearish
EUR-TRY EURTRY [© 1,1 (] FX 18,2 -05% 3,2% 20,6% 74,9% £118,7% / Bullish
OIL ETF uUso 11 ] COMMOD 83,3 -49% -25% 53,3% 72,3% 36,1% 1 -2,7 Bullish
WTI OIL FUT CLN2 [» -1,6 @ COMMOD 109,6 | -6,8% -45% 50,5% 71,5% 132,0%! / Bullish
WHEAT FUT wu2 [ 13 (@) COMMOD 1046,8 -4,0% -4,6% 36,6% 59,7% E2977% / Bearish
CORN FUT cz2 > 1,0 o COMMOD 7310 -05% 2,7% 33,9% 54,2% 13,3% / Bullish
COMMODITIES (All) DBC [~ -0,8 (] COMMOD 28,7 -3,6% -0,5% 37,9% 53,9% 22,6% 0,2 Bullish
COTTON FUT c1z2 |F 1,3 @) COMMOD 1183 -0,8% -3,4% 27,7% 52,8% E2714% / Bearish
COFFEE FUT Kcu2 [F -01 (] COMMOD 2274 -19% -1,7% 1,3% 41,4% E28]7% / Bullish
ENERGY XLE [» 2,7 STOCKS 735 | -55% -15,7% 32,4% 40,3% 48, 7% 1,7 Bearish
GLOBAL CARBON KRBN [* -1,2 [ ] STOCKS 46,6 -1,3% -53% -85% 35,7% 25,0% -1,1 Bearish
SOYBEAN FUT S X2 [~ 0,1 ] COMMOD 15375 -0,4% 1,9% 21,1% 32,3% 19,0% / Bullish
USD-ARS USDARS [ 1,6 @ FX 1229 0,2% 2,3% 19,6% 28,9% I 1,7% / Bullish
FCOJ-A FUTURE Nov20 Jou2 |* -0,6 ] COMMOD 1720 -0,3% -0,1% 22,0% 27,6% E315% / Bullish
LEAN HOGS FUT LHQ2 [~ 0,3 @) COMMOD 1079 1,7% 1,4% 10,9% 23,9% £22,9% / Bearish
USD-JPY USDJPY [ 1,3 o FX 1350 2,1% 49% 17,3% 22,5% £17,3% / Bullish
SUGAR FUT SBV2 [© -15 (@) COMMOD 18,7 0,3% -43% 2,0% 21,7% 22,0% / Bearish
AGS (commod) DBA P 1,2 (@) COMMOD 21,8 -0,6% -0,9% 10,4% 21,0% 110,2% -0,6 Bearish
USD-CLP usbcLpP > 2,1 (] FX 8757 1,1% | 6,3% 2,8% 18,7% I18,8% / Bullish
USD-NOK USDNOK [~ 1,8 (] FX 10,0 0,6% | 6,7% 135% 17,0% 13,3% / Bullish
CHF-JPY CHFJPY [ 23 (] FX 1393 19% 3,9% 10,5% 16,0% 16,0% / Bullish
USD-KRW USDKRW [© 1,5 o FX 1288,0 0,1% =@ 4,1% 8,2% 13,9% D 8,1% / Bullish
DOLLAR INDEX DXY > 1,4 (] FX 104,7 1,0% 2,9% 9,4% 13,9% Eh.2,8% / Bullish
USD-ZAR USDZAR [© 1,5 o FX 16,0 0,1% 24% 05% 13,5% E'I.,l% / Bullish
S&P METALS & MINING XME > 1,8 [ ] STOCKS 46,5 0,0% -132% 3,9% 12,7% m -8,4 Bearish
BOTTOM 25 A1Y PERFORMERS
PALLADIUM ETF PALL |* -1,8 [ ) PREC MET 167,9  -3,8% -9,0% -4,7% -27,4% 48, 7% 1 / Bearish
CONVERTIBLES Icvt  [F -1,8 [ ] CONVERTIBLES 683 0,3% -7,3% -235% -27,7% 34.3% -19,5 Bearish
30Y BUXL UBA [ -1,5 [ ) BONDS 156,3 -0,5% -10,1% -28,6% -27,8% [17,6% / Bearish
UST Long Dur EDV  [* -0,9 @ BONDS 976 0,8% -3,9% -30,3% -29,2% £29,6% -1,4 Bearish
Al AlQ > 1,4 [ ] STOCKS 20,7 1,6% -9,1% -351% -30,3% E47,9% -4,6 Bearish
BRAZIL Ewz [© -1,8 [ ] STOCKS 279 -12% -20,8% -0,5% -30,4% 4B,2% -6,2 Bearish
GERMANY EWG > -16 [ ] STOCKS 23,7 0,7% -13,4% -27,8% -30,6% 20,7% -9,3 Bearish
NASDAQ BIOTECH IBB > -1,0 [ ] STOCKS 1096 3,5% -6,1% -28,2% -31,0% 246,4% -5,4 Bearish
EM Sovereign Bonds PCY > 1,4 [ ] BONDS 190 0,7% -7,4% -27,9% -31,5% 733,9% 0,0 Bearish
POLAND EPOL [F -14 [ ] STOCKS 145 3,1% -12,1% -31,1% -32,0% 44,1% / Bearish
GAMES HERO [ -2,0 @ STOCKS 14439 -0,2% -8,9% -25,1% -33,1% ER7,2% / Bearish
MSCI CHINA MCHI [» 0,6 @) STOCKS 52,8 1,7% 2,2% -15,6% -34,1% F51,9% -6,5 Bullish
RETAILERS XRT 1,2 [ ] STOCKS 60,5 1,9% -8,6% -33,0% -34,1% E44,1% -2,6 Bearish
SOUTH KOREA EWY [~ -1,8 [ ] STOCKS 59,7 0,8% -12,3% -23,3% -34,5% 30,7% -7,2 Bearish
Amazon AMZN [» -0,9 [ ] FANG 106,2 2,5% -11,6% -36,3% -39,1% 58]18% -7,7 Bearish
ROBOTICS & Al BOTZ [F -1,8 [ ] STOCKS 3306,4 -0,5% -13,3% -42,2% -39,5% £31,8% / Bearish
CHINA TECH CQQQ [* 0,6 Q STOCKS 48,0 2,1% 3,7% -22,8% -40,8% 54,5% -2,1 Bullish
DIGITAL HEALTH EDOC [© -1,2 [ ] STOCKS 11,0 29% -7,6% -33,4% -41,1% F53,4% /
CLOUD cLou P -1,3 [ ] STOCKS 4167,4 3,3% -9,6% -39,0% -41,1% E6T)0% / Bearish
Bitcoin XBT > 16 [ ] CRYPTO 19382,9 8,9% -39,1% -58,2% -46,4% F1211% 1 / Bearish
BIOTECH XBI [ -0,3 [ ] STOCKS 67,6 57% -1,7% -39,6% -49,4% 168,6% -6,8 Bearish
Facebook Meta [* -1,6 [ ] FANG 163,7 1,8% -15,4% -51,3% -50,3% |:|19,3% / Bearish
SOCIAL MEDIA socL P -1,6 ) STOCKS 331 06% -90% -385% -52,0%  E536% 10,6 Bearish
Recent IPOs PO |F 1,0 ) STOCKS 286  39% -7,.9% |-50,5% -55,6%  [70,0% 9.1 Bearish
NETFLIX NFLX  [» -1,2 [ ] FANG 1755 12% -11,1% -70,9% -65,0% |35,8% / Bearish

50dMa
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Description/Code Z-score
TOP 25 Z-score PERFORMERS
RUSSIA RSX #DIV/O!
CHF-JPY CHFJPY [» 23
USD-THB USDTHB [» 2,2
USD-CLP usDCLP [» 2,1
USD-IDR USDIDR [* 2,1
USD-PHP USDPHP [» 2,1
USD-BRL USDBRL [* 2,1
EUR-NOK EURNOK [ 2,1
USD-CAD USDCAD [* 2,0
USD-CAD USDCAD [* 2,0
EUR-SEK EURSEK [~ 1,9
DKK-SEK DKKSEK [* 1,9
CSI300 (US ETF) ASHR [* 18
USD-NOK USDNOK [* 1,8
CHINA A50 XIN9 > 1,8
CSI 300 (HKD) 2811 [© 1,7
CSI 300 index SHSz [ 1,7
USD-INR USDINR [» 1,7
EUR-PLN EURPLN [* 1,7
USD-ARS USDARS [© 1,6
USD-AUD USDAUD [ 1,6
USD-KRW USDKRW [~ 1,5
USD-ZAR USDZAR [© 15
USD-SGD USDSGD [© 1,5
DOLLAR INDEX DXY [ 14
BOTTOM 25 Z-score PERFORMERS

DOW DIA [F -19
INDUSTRIAL XLI > 19
WORLD MOMENTUM IwMO [~ -1,9
LOW VOLATILITY SPLV [F -19
UK EwWU [F -19
TAIWAN EWT [* -2,0
EUR-CHF EURCHF [* -2,0
JAPAN EwWJ [ -20
US DVDIDENDS SCHD [F -2,0
BERKSHIRE BRK/ [* -2,0
VALUE viv  » 20
MATERIALS XLB [ -2,0
IRON ORE FUT SCON [ -20
US POT MSOS > -2,0
UTILITIES XLu [ -2,0
GAMES HERO [» -2,0
USA MOMENTUM MTUM [ -2,0
HIGH DIVIDEND vVYM P 21
HOMEBUILDERS XHB F 21
ADAPTATIVE FACTOR AUSF > 21
URANIUM MINING ccy P21
CANADA EwWC [ 21
COPPER ETF CPER [» 2,2
THAILAND THD > 2,2
INDIA EPI P -23
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