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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS RISK 25Delta  50d_MAV
Description/Code Z-score Score 9/16/2024 Last A1 D AMTD AYTD AY 10d_Vol Risk Reversal ST
TOP 25 DTD PERFORMERS
COFFEE FUT KCz4 » 24 @ COMMOD 2595 | 4,0% 6,3% 37,8% 66,2% 136,3% 1 / Bullish
HOMEBUILDERS XHB [ 1,9 (] US SECTOR 1195 @ 3,3% 1,8% 250% 51,5% 130,1% 5,4 Bullish
GOLD MINES (Jun.) GDXJ [© 1,6 ] PREC MET 490  29% 6,5% 29.2% 36,9% 55,0% 1 0,8 Bullish
RETAILERS XRT [© 0,0 (] US SECTOR 755  29% -1,0% 4,4% 21,4% 24,1% 0,5 Bullish
WHEAT FUT wz4 19 Q COMMOD 5948 28% 7.8% -11,1% -11,7% 25,2% / Bullish
SILVER ETF SIVR [ 22 @ PREC MET 293  28% 6,3% 28,9% 33,0% 385% 7.0 Bullish
US REGIONAL BANKS KRE [ 0,0 @ US SECTOR 558 « 2,7% -35% 65% 27,7% 22,8% -3,5 Bullish
S&P METALS & MINING XME [ 04 @ US SECTOR 58,7  26% -2,0% -2,0% 10,0% 26,2% -15,7 Bearish
SMALL CAPS IwM [~ 0,6 @ US IDX (etf) 2168 25% -15% 8,0% 18,1% 26,2% -2,0 Bullish
RUSSEL 2000 (etf) IwM  [© 0,6 @ SMALLCAPS 2168 25% -15% 8,0% 18,1% 26,2% -2,0 Bullish
S&P BANK KBE [~ 0,0 ] US SECTOR 520 @ 24% -34% 13,1% 35,0% 21,6% -17,3 Bullish
GOLD MINES (Sen.) GDX [ 15 @ PREC MET 40,1  22% 3,8% 29,3% 34,9% 40,9% 0,6 Bullish
SEMIS Xsb [ 0,0 (] US SECTOR 2285  22% -49% 16% 145% 57,0% 1 -6,2 Bearish
BIOTECH XBI [~ 0,9 ] US SECTOR 101,2  2,2% 0,0% 13,3% 31,3% 23,4% -2,8 Bullish
KKR & CO INC KKR [~ 1,4 ] STOCKS 1228 2,0% -0,8% 48,2% 90,7% 32,0% -4,5 Bullish
PLATINUM ETF PPLT [ 23 @ PREC MET 916 19% 7,7% 04% 6,9% 126,0% / Bullish
FCOJ-AFUTURE Nov20 JOX4 [~ 0,8 @ COMMOD 4831 1,9% 5,0% 56,8% 67,4% W226% / Bullish
PALLADIUM ETF PALL > 27 @ PREC MET 982 19%  10,8% -2,9% -14,8% 42.7% / Bullish
GOOGLE GOOG [© -0,4 (] MAG7 1584 1,8% -41% 124% 14,5% 52,7%1 / Bearish
CORN FUT cz4 |F 16 @) COMMOD 4133 1,8% 3,1% -17,9% -19,0% 17,3% / Bullish
ARK INNOVATION ARKK [ 1,2 Q ARKK 458 17% 2,1% -12,6% 6,3% 24.6% -4,5 Bullish
EAST EU (ex. Russia) LYCE [© -0,9 Q EM East 241  16% -25% 51% 255% 17,9% / Bearish
NASDAQ BIOTECH IBB [~ 0,8 @ US SECTOR 1478 15% -02% 8,8% 16,7% 175% -3,1 Bullish
DIGITAL HEALTH EDOC [© 1,9 @ THEMATIC 9,5 1,5% 1,4% -6,1% -1,5% 723.8% /
NETFLIX NFLX = 1,2 @ MAG7 697,1 15% -0,6%  43,2% 75,6% 316% / Bullish
BOTTOM 25 DTD PERFORMERS
META/FACEBOOK META [~ 0,6 ) MAG7 5246 -02% 0,6%  482% 74,7% IT,0% ] / Bullish
30Y BUXL UBA [© 07 @ BONDS 1371 -02% 1,8% -2,9% 6,4% 7.8% / Bullish
IRON ORE FUT scov [ -08 ] COMMOD 92,6 -02% -8,3% -26,3% -13,7% 125,8% / Bearish
USD-IDR USDIDR [© -1,1 @ FX 15402,0 -0,2% -0,3% 0,0% 0,2% I 51% / Bearish
DOLLAR INDEX DXY [* -0,6 @ FX 101,1  -02% -0,6% -0,2% -3,5% I 43% / Bearish
USD-PHP USDPHP > -1,4 @ FX 56,0 | -0,3% -0,3% 1,1% -1,3% I 9,0% / Bearish
AMAZON AMZN [» 20 @ MAG7 1865 -0,3% 4,5% 22,7% 32,8% W37.2% -2,9 Bullish
USD-CNY usbc |F -1,3 @ FX 71  03% 01% 0,0% -2,4% I 3,0% / Bearish
AUSTRALIA EWA [© 1,2 ] COUNTRY 260 @ -0,3% 03% 6,7% 16,7% 79,9% -3,6 Bullish
LEAN HOGS FUT LHzZ4 > 0,2 @) COMMOD 713 | -0,3% -2,0% -3,9% -5,6% £17,8% / Bullish
CSI 300 index SHSzZ > -1,9 @ CHI.EQ.IDX 31593 -0,4% -4,9% -7,9% -14,8% o0 7.8% / Bearish
Bitcoin XBT [~ 0,8 @ CRYPTO 59501,1 -0,4% 1,0% 40,1% 124,4% 27,7% / Bearish
SOYBEAN FUT sSx4 [F 07 @ COMMOD 1006,3 | -0,4% 0,6%  -19,2% -22,2% 20,4% / Bearish
WTI OIL FUT cLv4 [~ -0,9 @ COMMOD 68,7 -05% -6,7% -3,3% -13,9% 312% / Bearish
BRENT OIL FUT cox4a |© -1,0 @ COMMOD 716  -05% -6,9% -4,9% -14,6% 39, 7% / Bearish
USD-TWD usbDTwWD [~ -0,3 FX 320  -05% 0,1% 46% 0,1% 0 6,4% / Bearish
BERKSHIRE BRK/ [© -1,0 @ STOCKS | -0,5% -6,1% 23,8% 20,1% 14,5% / Bullish
JAPAN EWJ [~ -0,5 (] COUNTRY 69,9  -05% -29% 8,9% 10,9% 25,9% -5,4 Bullish
USD-COP USDCOP [~ 0,6 @ FX 41829 -0,6% 0,1% 7,9% 59% 15,0% / Bullish
USD-CLP USDCLP [~ 0,0 (] FX 9254  -0,6% 16% 50% 4,3% 14,5% / Bearish
CHINA TECH CQQQ [* -1,0 (] STOCKS 31,0  -0,7% -3,2% -13,9% -18,6% 15,5% 8,9 Bearish
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USD-MYR USDMYR [ -2,1 @ FX 4,3 -04% -6,4% -8,1% ] 8,6% / Bearish -4,4% Bearish -8,3% [032
COTTON FUT CTz4 [ 04 @ COMMOD 69,8 -0,2% -12,0%- l31,0% / Bullish 0,6% Bearish -9,8% [52
USD-KRW USDKRW [~ -1,2 @ FX 1330,2 -06% 3,0 0,0% ] 6,1% / Bearish -2,2% Bearish -1,5% [J39
URANIUM MINING CccJ - 02 @ NUCLEAR 40,3 -1.2%  -6,4% 0,1% 9% -2,1 Bearish -6,6% Bearish -14,0% [ 49
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PALLADIUM ETF PALL
USs POT MSOS
NATGAS UNG

WHEAT FUT W z4

PLATINUM ETF PPLT

TESLA TSLA
THAILAND THD
XAG-USD X-RATE XAGU
GOLD MINES (Jun.) GDXJ
COFFEE FUT KCz4
SILVER ETF SIVR

UST Long Dur EDV
FCOJ-AFUTURE Nov20 JOX4
AMAZON AMZN

20Y+ UST TLT
GOLD MINES (Sen.) GDX
US REAL ESTATE IYR
MICROSOFT MSFT
GOLD ETF GLD
CORN FUT cz4
XAU-USD X-RATE XAUU
INTL REAL ESTATE RWX
UTILITIES XLU
CONSUMER DISCRET. XLY
TELECOM IYZ
BOTTOM 25 MTD PERFORMERS
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JAPAN EWJ
RARE EARTH REMX
CYBERSECURITY BUG
CHINA TECH CQQQ
ROBOTICS & Al BOTZ
SOUTH KOREA EWY
S&P BANK KBE
HANG SENG (ETF) HSI
EUR-JPY EURJPY
US REGIONAL BANKS KRE
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CSI 300 index SHSZ |F -1,9 ) CHLEQ.DX 31593 -0,4% -49% -7.9% -14,8% L 7,8% / Bearish -6,1% Bearish -9,1% [@ 25
SEMIS XSD  [F 0,0 ) USSECTOR 2285  2,2% -49% 1,6% 145%  W57,0% | 6,2 Bearish -3,1% Bearish -0,1% @51
OIL ETF uso | -08 ) COMMOD 698 -0,1%  -6,1% 4,8% -14,1% 138,00 5,7 Bearish -8,1% Bearish -6,5% [J42
BERKSHIRE BRK/ [* -1,0 ) STOCKS #iti - -0,5% | -6,1%  23,8% 20,1% F14,5% / Bulish 1,4% Bullish 8,8% [@45
Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS RISK 25Delta  50d_MAV 200d MAV MOMENM
Description/Code E Z-score Score 9/16/2024 Last A1D AMTD AYTD A1Y 10d_Vol  Risk Reversal ST 50dMa LT 200dMa RSI_14D
TOP 25 YTD PERFORMERS
NVIDIA NVDA [* 0,0 ) MAG7 119,1 0,0% -0,2% | 140,5% 171,3%  26,0% / Bullish 1,3% Bullish 23,8% [@53
COCOA FUT ccza P 06 ) COMMOD 76950 1,4% 0,3%  956% 1134% I71,0% | / Bulish 6,6% Bulish 17,8% @55
ELILILLY & CO LLY [~ -0,6 @ STOCKS 9237 | -12% -3,8% 585% 60,5% 27.5% -2,9 Bullish 3,0% Bullish 16,2% [52
FCOJ-AFUTURE Nov20 JOX4 [© 08 ) COMMOD 4831 1,9% 50% 56,8% 67,4% W42.6% 1 / Bullish 8,0% Bullish 21,2% [58
KKR & CO INC KKR [ 14 ) STOCKS 122,8 = 2,0% -0,8% 482% 90,7% E34,0% -4,5 Bulish 53% Bullish 18,7% @60
META/FACEBOOK META [ 0,6 ) MAG7 5246 -0,2% 06% 482% 74,7% £111,0% / Bullish 3,6% Bullish 11,9% @57
NETFLIX NFLX [ 1,2 ) MAG7 697,1 15% -0,6% 432% 75,6% E3L6% / Bullish 5,3% Bullish 14,2% 60
SAP ($adr) SAP  |© 1,6 ) SUPER7 2213 0,1% 0,7% 43,1% 63,6% 10,2% 2,2 Bullish 5,0% Bullish 154% @62
Bitcoin XBT [ 0,8 ) CRYPTO 59501,1/ -0,4% 1,0% 40,1% 124,4%  E27]7% / Bearish -0,1% Bearish -7,4% [53
COFFEE FUT KCza & 24 ) COMMOD 2595 | 40% 63% 37,8% 66,2% 36,3% / Bullish 7,5% Bullish 19,5% 63
NOVO ($adr) NVO  [F 09 ) STOCKS 137,0 0,2% -1,6% 32,4% 43,9% E335% 2,8 Bulish 2,1% Bullish 8,6% @[55
XAG-USD X-RATE XAGU [© 20 @ PREC MET 30,8 02% | 66% 293% 32,4% 3Z2% / Bulish 5,7% Bullish 12,9% [64
GOLD MINES (Sen.) GDX [ 15 ) PREC MET 401 @ 22% 3,8% 29,3% 34,9% 20,9% 0,6 Bullish 6,4% Bullish 17,9% 63
GOLD MINES (Jun.) GDXJ [* 16 ) PREC MET 490 | 29% 6,5% 29,2% 36,9% 55,0% 0,8 Bullish 7,2% Bullish 17,7% [64
SILVER ETF SIVR P 2,2 ) PREC MET 293 | 28% 63% 289% 33,0% 38,5% 7,0 Bullish 5,4% Bullish 13,1% [J64
USA MOMENTUM MTUM [~ 0,8 ) STYLE 196,8 0,8% -0,3% 254% 36,6% 261 7% -4,8 Bullish 2,5% Bullish 82% [58
XAU-USD X-RATE XAUU P 25 ) PRECMET 25795 0,1% 3,0% 250% 33,4% £11,8% / Bullish 4,6% Bullish 12,3% 69
HOMEBUILDERS XHB F 1,9 ) US SECTOR 1195 | 33% 1,8% 25,0% 51,5% E301% -5,4 Bulish 6,5% Bullish 13,6% [J65
GOLD ETF GLD P 3.2 ) PREC MET 2387 10% 32% 249% 33,8% £12,4% 0,8 Bullish 4,9% Bullish 12,7% 69
SCHNEIDER ($adr) SBGS [ 06 @ SUPER? 50,2  0,1% -1,1% 24,8% 49,8% 291% / Bullish 3,2% Bullish 9,7% @57
WORLD MOMENTUM IwMO F 01 ) STYLE 770  08% -1,2% 24,7% 355% 34.8% / Bulish 0,8% Bullish 7,3% [O54
UTILITIES XLUu P 25 ) US SECTOR 785 14% 29% 24,0% 20,9% hi6% 2,6 Bullish 6,6% Bullish 14,3% @76
INDIA Small Caps SMIN [ 2,2 ) STOCKS 86,5 10% 24% 239% 36,0% h3,0% 0,9 Bullish 4,1% Bullish 12,7% [J66
BERKSHIRE BRK/ [ -1,0 ) STOCKS #it - -0,5%  -6,1%  23,8% 20,1% Fi4,5% / Bulish 1,4% Bullish 8,8% [d45
AMAZON AMZN P 20 ) MAG7 186,5 -0,3% 4,5% 22,7% 32,8% 37.4% 2,9 Bullish 3,5% Bullish 6,7% @61
BOTTOM 25 YTD PERFORMERS
NEW ENERGY NRJ P 1,7 ) THEMATIC 270  12% 11% -3,8% -112%  W26,5% | / Bullish 2,3% Bullish 1,5% 59
LEAN HOGS FUT LHz4 [* 02 ) COMMOD 71,3  -0,3% -2,0% -39% -5,6% I7,8% / Bullish 4,0% Bearish -3,4% [54
BRENT OIL FUT cox4 [ -1,0 ) COMMOD 71,6  -0,5% | -6,9% -49% -146%  [39,7% / Bearish -9,1% Bearish -11,2% [ 39
SOCIAL MEDIA socL [* -06 ) THEMATIC 382 07% -28% -54% 2,3% 27,8% -0,7 Bearish -4,8% Bearish -6,2% [ 44
CAD-ZAR CADZAR [» -1,7 ) FX 131  0,0% -1,1% -54% -7,3% 0 63% / Bearish -1,2% Bearish -4,4% @41
CSI300 (US ETF) ASHR [* -1,7 ) CHIEQ.$ETF 225 -02% -45% -6,1% -132% @ [112,0% 2,1 Bearish -4,4% Bearish -6,0% [ 34
DIGITAL HEALTH EDOC [* 1,9 ) THEMATIC 95 15% 1,4% -6,1% -15% 28,8% / 42% Bullish 2,5% @59
SUGAR FUT SBH5 |* 0,4 @ COMMOD 194 -0,1% -1,3% -6,3%  -18,0%  I20,7% / Bullish 1,5% Bearish -5,6% [J54
USD-MYR USDMYR [ -2,1 @ FX 43 | -0,8% -0,4% -6,4% -8,1% 0 8,6% / Bearish -4,4% Bearish -8,3% [@32
URANIUM MINING ccy P o2 ) NUCLEAR 403 | -1,0% -1,2% @ -6,4% 0,1% 61,9%] 21 Bearish -6,6% Bearish -14,0% [ 49
TESLA TSLA [ 15 ) MAG7 2303 02% | 7,6% -7,3% -16,1%  W681% 1 1,2 Bullish 2,7% Bullish 12,1% @57
CLEAN ENERGY INRG [© 16 @ THEMATIC 7,5 1,0% 1,3% -7,5% -11,2% 28,3% / Bullish 1,9% Bullish 0,5% [J58
CSI 300 index SHSZ |F -1,9 ) CHLEQ.IDX  3159,3 -0,4% -4,9% -7,9% -148%| @ 7,8% / Bearish -6,1% Bearish -9,1% [@ 25
CHILE ECH [|» -0,2 @ COUNTRY 26,0 04% -2,7% -8,0% -4,7% 526,2% 2,9 Bearish -0,3% Bearish -2,5% [51
HONG KONG EWH [ 05 CHIEQ.$ETF 160 0,3% -1,4% | -8,1% -9,0% 18,4% -1,0 Bullish 2,4% Bearish -0,9% @[55
URANIUM ETF URAus [ 0.2 ) COMMOD 254 | -15% -1,8% -82% -4,8% W57,6% / Bearish -4,5% Bearish -13,3% 50
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CSI 300 (HKD) 2811 [» -1,6 ] CHI.EQ.ETF
LATAM 40 ILF [~ 0,0 EM Latam
WHEAT FUT wz4 | 19 COMMOD
CLOUD cLou [~ 04 THEMATIC
COTTON FUT CTz4 |© 04 COMMOD
ARK INNOVATION ARKK [ 1,2 (@) ARKK
GLOBAL CARBON KRBN [© -1,2 [ ] CARBON
CHINA TECH CQQQ [* -1,0 (] STOCKS
BRAZIL Ewz [© -05 Q COUNTRY

Leaders & Laggards TREND ASSET CLASS

Description/Code Z-score Score 9/16/2024
TOP 25 AMY PERFORMERS
USD-ARS USDARS [* 15 @ FX
NVIDIA NVDA [© 0,0 () MAG7
Bitcoin XBT [* 0,8 @ CRYPTO
COCOA FUT ccza |7 o6 () COMMOD
KKR & CO INC KKR [~ 1,4 () STOCKS
NETFLIX NFLX [F 1,2 () MAG7
META/FACEBOOK META [~ 0,6 () MAG7
FCOJ-A FUTURE Nov20 Jox4a [F 0,8 () COMMOD
COFFEE FUT KCcza [ 24 () COMMOD
SAP ($adr) SAP  |F 16 @ SUPER7
ELILILLY & CO LLY [~ -0,6 () STOCKS
HOMEBUILDERS XHB [~ 1,9 ] US SECTOR
SCHNEIDER ($adr) SBGS |F 06 @ SUPER?
NOVO ($adr) NVO [» 09 @ STOCKS
GOLD MINES (Jun.) GDXJ © 1,6 @ PREC MET
USA MOMENTUM MTUM [ 0,8 (] STYLE
INDIA Small Caps SMIN [» 2,2 (] STOCKS
WORLD MOMENTUM IwMO [ 01 ] STYLE
S&P BANK KBE [~ 0,0 (] US SECTOR
GOLD MINES (Sen.) GDX [ 1,5 (] PREC MET
POLAND EPOL [* -0,8 Q COUNTRY
GOLD ETF GLD [ 32 @ PREC MET
XAU-USD X-RATE XAUU [P 25 @ PREC MET
SILVER ETF SIVR [ 22 @ PREC MET
AMAZON AMZN P> 2,0 @ MAG7
BOTTOM 25 A1Y PERFORMERS
CAD-ZAR CADZAR [* -1,7 @ FX
MSCI CHINA MCHI [* -0,9 @ COUNTRY
NOK-SEK NOKSEK [* -1,2 @ FX
LIVE CATTLE FUT Lcz4 [» 1,0 @ COMMOD
EUR-PLN EURPLN [~ 0,3 [ ] FX
BRAZIL EwWz | -05 COUNTRY
USD-MYR USDMYR [ -2,1 [ ] FX
HONG KONG EWH [~ 05 CHI.EQ.$ETF
MEXICO EWW [© 05 "} COUNTRY
COMMODITIES (All) DBC [~ -0,4 (] COMMOD
CLEAN ENERGY INRG [ 1,6 ] THEMATIC

The Leaders Laggards Report

12,3
259
594,8
5213,3
69,8

45,8
31,7
31,0
29,7
PRICE

Last

959,2
1191
59501,1
7695,0
122,8
697,1
524,6
483,1
259,5
221,3
923,7
119,5
50,2
137,0
49,0
196,8
86,5
77,0
52,0
40,1
23,9

238,7
2579,5
29,3
186,5

13,1
40,9
1,0
178,5
4,3
29,7
4,3
16,0
54,4
21,7
7,5

0,0%
1,1%
2,8%
1,3%
-0,8%
1,7%
0,7%
-0,7%
1,3%

-4,7%
-0,2%
7,8%
-1,4%
-0,2%
2,1%
-4,2%
-3,2%
-0,7%

-8,6%
-10,9%
-11,1%
-11,7%
-12,0%
-12,6%
-13,0%
-13,9%
-15,2%

-14,4%
-2,3%
-11,7%
2,6%
-13,2%
6,3%
-13,5%
-18,6%
-8,1%

TOP/BOTTOM PERFORMERS

A1 D

-0,1%
0,0%
-0,4%
1,4%
2,0%
1,5%
-0,2%
1,9%
4,0%
0,1%
-1,2%
3,3%
0,1%
0,2%
2,9%
0,8%
1,0%
0,8%
2,4%
2,2%
1,4%

1,0%
0,1%
2,8%
-0,3%

0,0%
0,3%
0,0%
-0,1%
0,1%
1,3%
-0,8%
0,3%
1,1%
0,2%
1,0%

AMTD

0,8%
-0,2%
1,0%
0,3%
-0,8%
-0,6%
0,6%
5,0%
6,3%
0,7%
-3,8%
1,8%
-1,1%
-1,6%
6,5%
-0,3%
2,4%
-1,2%
-3,4%
3,8%
-2,6%

3,2%
3,0%
6,3%
4,5%

-1,1%
-2,2%
-0,9%
0,5%
0,1%
-0,7%
-0,4%
-1,4%
2,5%
-2,0%
1,3%

AYTD

18,6%
140,5%
40,1%
95,6%
48,2%
43,2%
48,2%
56,8%
37,8%
43,1%
58,5%
25,0%
24,8%
32,4%
29,2%
25,4%
23,9%
24,7%
13,1%
29,3%
5,7%

24,9%
25,0%
28,9%
22,7%

-5,4%
0,4%
-3,3%
-1,2%
-1,4%
-15,2%
-6,4%
-8,1%
-19,9%
-1,7%
-7,5%

AY

174,0%
171,3%
124,4%
113,4%
90,7%
75,6%
74,7%
67,4%
66,2%
63,6%
60,5%
51,5%
49,8%
43,9%
36,9%
36,6%
36,0%
35,5%
35,0%
34,9%
34,9%

33,8%
33,4%
33,0%
32,8%

-7,3%
-7,5%
-1,7%
-1,7%
-1,7%
-8,1%
-8,1%
-9,0%
-9,2%
-11,0%
-11,2%

14,1%
720,3%
25,2%

RISK

10d_Vol

I 1,7%

1 50%
£113,5%
I 2,4%
20,8%
0 8,6%
£18,4%
26,9%
£20,3%
23,3%

-45
0,0
8,9
23

25Delta

Risk Reversal

5

/
/
/
/

/

/

/

/
-2,2
-2,9
-5,4

/
2,8
0,8
-4,8
-0,9

/

-17,3

0,6
/
0,8
/
7,0
-2,9

Bearish
Bullish
Bullish
Bullish
Bullish

Bullish
Bearish
Bearish

Bullish
50d_MAV

ST

Bullish
Bullish
Bearish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bearish

Bullish
Bullish
Bullish
Bullish

Bearish
Bearish
Bearish
Bearish
Bearish
Bullish
Bearish
Bullish
Bearish
Bearish
Bullish

-4,3%
1,4%
5,3%
1,5%
0,6%

2,8%
-2,3%
-5,3%
2,1%

50dMa

2,2%
1,3%
-0,1%
6,6%
5,3%
5,3%
3,6%
8,0%
7,5%
5,0%
3,0%
6,5%
3,2%
2,1%
7,2%
2,5%
4,1%
0,8%
1,7%
6,4%
-0,5%

4,9%
4,6%
5,4%
3,5%

-1,2%
-2,1%
-1,5%
-1,6%
0,0%
2,1%
-4,4%
2,4%
-2,5%
-2,9%
1,9%

Bearish
Bearish
Bearish
Bearish
Bearish

Bearish
Bearish
Bearish

Bearish
200d MAV

LT

Bullish
Bullish
Bearish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish

Bullish
Bullish
Bullish
Bullish

Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bullish

-7,4%
-4.8%
-4,4%
-4,4%
-9,8%
-1,7%
-2,3%
-7,4%
-5,5%

200dMa

12,5%
23,8%
-7,4%
17,8%
18,7%
14,2%
11,9%
21,2%
19,5%
15,4%
16,2%
13,6%
9,7%
8,6%
17, 7%
8,2%
12,7%
7,3%
10,5%
17,9%
1,9%

12,7%
12,3%
13,1%
6,7%

-4,4%
-0,6%
-2,7%
-2,8%
-0,6%
-5,5%
-8,3%
-0,9%

-15,6%
-4,5%
0,5%

P.50f 7

@29
Os4
066
056
Os2

Q57
0O 40
042

052
MOMEN

RSI_14D

@o1
Os3
Oss3
Oss
Oeo
O 6o
Os7
Oss
Oe3
Oe2
Os2
Oes
Os7
Oss
Oe64
Oss
Oes6
054
Os3
Oe3
049

069
069
Oe64
Os1

04
(@ 1
039
Oso
049
Os2
O3z
Oss
Os3
D46
Oss
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NEW ENERGY NRJ [ 1,7
WHEAT FUT wz4 19
COTTON FUT CTz4 [|© 04
CSI300 (US ETF) ASHR |© -1,7
GLOBAL CARBON KRBN [© -1,2
IRON ORE FUT scov [ -08
WTI OIL FUT CcLv4 [~ -0,9
OIL ETF uso [ -08
CSI 300 (HKD) 2811 |© -1,6
BRENT OIL FUT cox4a |F -1,0
PALLADIUM ETF PALL P 27
CSI 300 index SHSzZ [» -1,9
TESLA TSLA [ 15
LVMH ($adr) LVvMU F -1,4
Leaders & Laggards
Description/Code E Z-score
TOP 25 Z-score PERFORMERS
GOLD ETF GLD P 3.2
PALLADIUM ETF PALL [ 27
TELECOM Yz - 25
EM Sovereign Bonds PCY [» 25
CONSUMER DISCRET. XLy P 25
XAU-USD X-RATE XAUU [ 25
UTILITIES XLu P 25
EM Govt Bonds VWOB [* 24
EM Bonds (in USD) EMB [ 24
COFFEE FUT Kcza [ 24
PLATINUM ETF PPLT [ 23
INDIA Small Caps SMIN > 22
SILVER ETF SIVR [ 22
UST TIPS TIP > 21
RISK PARITY RPAR [» 2,1
HY Long Dur HYG [» 20
AMAZON AMZN [» 2,0
MICROSOFT MSFT [© 2,0
XAG-USD X-RATE XAGU [* 2,0
WHEAT FUT wz4a [F 1,9
1-3Y UST SHY [ 19
US Corp IG LD [ 1,9
DIGITAL HEALTH EDOC [» 1,9
US REAL ESTATE IYR [~ 1,9
HOMEBUILDERS XHB [ 1,9
BOTTOM 25 Z-score PERFORMERS
IRON ORE FUT scov [ -0,8
EUR-SEK EURSEK [~ -0,8
MSCI CHINA MCHI [~ -0,9
USD-ZAR USDZAR [* -0,9
EAST EU (ex. Russia) LYCE [© -09
WTI OIL FUT cLv4 [F -09

@

000000000000 C

Score

000000 0000 0000000000000 00000000°

THEMATIC
COMMOD
COMMOD

CHILEQ.$ETF
CARBON
COMMOD
COMMOD
COMMOD

CHILEQ.ETF
COMMOD

PREC MET
CHLEQ.IDX
MAG7
SUPER?

9/16/2024

PREC MET
PREC MET
US SECTOR
BONDS
US SECTOR
PREC MET
US SECTOR
BONDS
BONDS
COMMOD
PREC MET
STOCKS
PREC MET
BONDS
STYLE
BONDS
MAG7
MAG7
PREC MET
COMMOD
BONDS

BONDS
THEMATIC
US SECTOR
US SECTOR

COMMOD
FX
COUNTRY
FX
EM East
COMMOD

27,0
594,8
69,8
22,5
31,7
92,6
68,7
69,8
12,3
71,6

98,2
3159,3
230,3
135,0

TREND ASSET CLASS PRICE

Last

238,7
98,2
24,2
21,4
192,5
2579,5
78,5
66,0
93,1
259,5
91,6
86,5
29,3
110,4
20,3
79,6
186,5
430,6
30,8
594,8
83,2

113,2
9,5
103,1
119,5

92,6
11,3
40,9
17,7
24,1
68,7

The Leaders Laggards Report

1,2%
2,8%
-0,8%
-0,2%
0,7%
-0,2%
-0,5%
-0,1%
0,0%
-0,5%
1,9%
-0,4%
0,2%
0,1%

1,1%
7,8%
-0,2%
-4,5%
-4,2%
-8,3%
-6,7%
-6,1%
-4,7%
-6,9%
10,8%
-4,9%
7,6%
-9,5%

-3,8%
-11,1%
-12,0%

-6,1%
-13,0%
-26,3%

-3,3%

4,8%

-8,6%

-4,9%

-2,9%

-7,9%

-7,3%
-16,9%

-11,2%
-11,7%
-13,2%
-13,2%
-13,5%
-13,7%
-13,9%
-14,1%
-14,4%
-14,6%
-14,8%
-14,8%
-16,1%
-16,1%

TOP/BOTTOM PERFORMERS

A1 D

1,0%
1,9%
0,9%
0,6%
0,7%
0,1%
1,4%
0,5%
0,5%
4,0%
1,9%
1,0%
2,8%
0,3%
0,5%
0,3%
-0,3%
0,8%
0,2%
2,8%
0,2%
0,3%
1,5%
0,9%

3,3%

-0,2%
0,2%
0,3%
0,2%
1,6%
-0,5%

AMTD

3,2%
10,8%
2,6%
1,6%
2,9%
3,0%
2,9%
1,0%
1,0%
6,3%
7,7%
2,4%
6,3%
1,4%
1,6%
0,4%
4,5%
3,2%
6,6%
7,8%
0,4%
1,8%
1,4%
3,6%

1,8%

-8,3%
0,0%
-2,2%
-0,4%
-2,5%
-6,7%

AYTD

24,9%
-2,9%
6,2%
3,6%
7,6%
25,0%
24,0%
3,5%
4,5%
37,8%
0,4%
23,9%
28,9%
2,7%
6,1%
2,9%
22,7%
14,5%
29,3%
-11,1%
1,4%
2,3%
-6,1%
12,8%

25,0%

-26,3%
1,9%
0,4%
-3,3%
5,1%
-3,3%

A1Y

33,8%
-14,8%
8,7%
12,5%
12,0%
33,4%
20,9%
8,9%
10,2%
66,2%
6,9%
36,0%
33,0%
5,1%
10,1%
6,7%
32,8%
30,4%
32,4%
-11,7%
2,8%
8,5%
-1,5%
21,9%
51,5%

-13,7%
-4,8%
-7,5%
-6,6%
25,5%

-13,9%

26,5%
E25,2%
£21,0%
£112,0%
E15,3%
m25,8%
31,2%
138,0%
E14,1%
39, 7%
22 7%
 7.8%
68,1% |
2k 5%

RISK

10d_Vol

£12,4%
42,7% 1
13,2% 1
7.9%
m221%
11,8%
E11,6%
I 6,5%
I 6,5%
W363%
W26,0%
18,0%
38,5% |
I 1,8%
£17,3%
I 6,1%
W374%
231%
32,4%
25,2%
I 2,4%
I 4,0%
F238%
F11%

/
-1,2
/

25Delta

Risk Reversal

0,1
0,4
0,2
0,1
0,2
0,1
0,2
0,1
0,1
0,3
0,2
0,2
0,3
0,1
0,1
0,1
0,3
0,2
0,3
0,2
0,0

0,1
0,2
0,2
0,2

0,3
0,1
0,2
0,1
0,2
0,2

Bullish

Bullish

Bullish

Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish

Bullish
Bearish
Bullish

Bearish
50d_MAV

ST

Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish

Bullish

Bullish
Bullish

Bearish
Bearish
Bearish
Bearish
Bearish
Bearish

2,3%
5,3%

0,6%

-4,4%
-2,3%
-7,2%
-9,2%
-8,1%
-4,3%
-9,1%
11,7%
-6,1%
2,7%

-7,3%

50dMa

4,9%
11,7%
6,0%
3,2%
4,0%
4,6%
6,6%
2,4%
2,4%
7,5%
4,2%
4,1%
5,4%
1,9%
2,8%
1,5%
3,5%
1,4%
57%
5,3%
0,9%
2,6%
4,2%
7,4%

6,5%

-7,2%
-1,2%
-2,1%
-1,8%
-2,1%
-9,2%

Bullish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish

Bullish
Bearish
Bullish

Bearish
200d MAV

LT

Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bullish
Bearish
Bullish

Bullish
Bullish
Bullish
Bullish

Bearish
Bearish
Bearish
Bearish
Bullish
Bearish

1,5%
-4,4%
-9,8%
-6,0%
-2,3%

-17,8%

-10,1%
-6,5%
-7,4%

-11,2%
8,3%
-9,1%
12,1%

-19,2%

200dMa

12,7%
8,3%
8,7%
5,0%
6,8%
12,3%
14,3%
4,0%
4,4%
19,5%
4,8%
12,7%
13,1%
3,1%
5,7%
2,8%
6,7%
4,2%
12,9%
-4,4%
1,6%
4,2%
2,5%
13,4%

13,6%

-17,8%
-0,5%
-0,6%
-4,4%
0,5%

-10,1%
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BERKSHIRE BRK/ " -1,0 @ STOCKS w | 05% | 6,1% 23,8% 20,1%  IET4,5% 0,1 Bulish 1,4% Bulish 8,8% 45
CHINA TECH CQQQ [ -1,0 ® STOCKS 31,0 | -0,7% -32% -13,9% [F1816% ET15,5% 0,3 Bearish -5,3% Bearish -7,4% (42
GREECE GREK [© -1,0 (@) EUREQSETF 41,7 09% -05% 12,4% 18,8%  [14,8% 0,2 Bearish -0,5% Bullish 3,4% [348
BRENT OIL FUT coxa [ -1,0 o COMMOD 71,6 | -05% 6,9% -4,9% [-14,6%| W397% 1 0,2 Bearish -9,1% Bearish -11,2% [339
USD-IDR USDIDR [* -1,1 o FX 15402,0 -0,2% -0,3% 0,0%  0,2% 0 51% 0,1 Bearish -2,9% Bearish -2,8% [336
GBP-ZAR GBPZAR | -1,2 o FX 233  00% -04% 00% -1,0% [ 6,0% 0,1 Bearish -0,5% Bearish -1,3% [046
NOK-SEK NOKSEK [ -1,2 o FX 10 00% -09% -33% -7,7% 0 50% 0,1 Bearish -1,5% Bearish -2,7% [@39
USD-KRW USDKRW [~ -1,2 @ FX 1330,2 | -0,8% -0,6% 3,0%  0,0% [ 6,1% 0,1 Bearish -2,2% Bearish -1,5% [ 39
GLOBAL CARBON KRBN [» -1,2 o CARBON 31,7  0,7% -4,2% -13,0% -13,5%| [15,3% 0,2 Bearish -2,3% Bearish -2,3% [d40
ENERGY XLE [ -1,3 o USSECTOR 856 0,6%  62% 21% -7,0%  WI92% 0,2 Bearish -4,7% Bearish -3,9% [@39
USD-CNY usbc [* -1,3 o FX 71 | -03% 01% 00% -24% 1 3,0% 0,0 Bearish -1,2% Bearish -1,4% [338
USD-MXN USDMXN = -1,3 @ FX 192  0,0% -2,6% 132% 12,1% I16,4% 0,1 Bullish 1,4% Bullish 8,4% @46
LVMH ($adr) LVMU  F -1,4 ) SUPER7 1350 0,1% [-9,5% -16,9% -16,1% = F245% 0,3 Bearish -7,3% Bearish -19,2% (032
USD-PHP USDPHP [~ -1,4 [ ) FX 56,0 -0,3% -03% 1,1% -1,3% £19,0% 01 Bearish -2,4% Bearish -1,7% @339
JAPAN (HEDGED) DXJ [ -14 ® COUNTRY 1006 | -1,1% -6,4% 14,4% 112%  E313% 0,2 Bearish -55% Bearish -2,5% 042
AUD-JPY AUDJPY [|© -1,5 o FX 944  00% -45% -17% -07% [L127% 0,1 Bearish -5,2% Bearish -59% [033
EUR-MXN EURMXN > -1,6 @ FX 21,3 00% -23% 136% 162%  [16,0% 0,1 Bulish 2,3% Bulish 10,2% @347
CSI 300 (HKD) 2811 |© -1,6 o CHIEQ.ETF 123 00% -47% -86% -144% [ 141% 0,1 Bearish -4,3% Bearish -7,4% [@29
CAD-ZAR CADZAR | -1,7 o FX 131 00% -11% -54% -73% 163% 0,1 Bearish -1,2% Bearish -4,4% [@41



