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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS RISK 25Delta  50d_MAV
Description/Code Z-score Score 7/30/2022 Last A1 D AMTD AYTD AY 10d_Vol  Risk Reversal ST
TOP 25 DTD PERFORMERS
Amazon AMZN > 37 FANG 1350 | 10,4% 27,1% -19,1% -25,0%  W71;6%_] 4,8 Bullish
TESLA TSLA [» 29 STOCKS 8915 5,8%  3824% -15,6% @ 31,6% 164,9%! -7,6 Bullish
ENERGY XLE > 34 ) STOCKS 784  43% 9,7% | 41,3% 56,2% 34,8%] -4,9 Bullish
CONSUMER DISCRET. XLy > 28 @ STOCKS 1628 3,9% 18,4% -20,4% -11,6%  W384% ] 0,3 Bullish
CONSUMER DISCRET. VCR [ 27 (0] STOCKS 268,7  3,8% 181% -21,1% -165%  39,2% 75 Bullish
POLAND EPOL [* 16 (] STOCKS 144  35% -15% -31,6% -341%  E339% / Bearish
Apple AAPL > 25 @ FANG 1625 3,3% 18,9% -8,5% 11,6% 385% / Bullish
SOLAR ENERGY TAN > 43 ] STOCKS 856 3,2% 19,9% 112% 15% 48 1% 73 Bullish
COPPER ETF CPER [» 16 o PREC MET 217  32% -2,3% -202% -21,9% = E21,6% 0,2 Bearish
ITALY EWI > 26 @ STOCKS 246  27% 23% -249% -24,6% 434%] -14,9 Bearish
S&P METALS & MINING XME > 29 (0] STOCKS 482 26% 112% 7,7% 6,3% E326% 34,1 Bullish
WTI OIL FUT cLu2 F o4 COMMOD 986 2,3% -4,3% 37,8% 49,2% 41,8%! / Bearish
BERKSHIRE BRK/ > 34 STOCKS #i 2,2% 105% 02%  7,4% 18,2% / Bullish
GERMANY EWG [ 21 ) STOCKS 236 2,1% 2,5% -28,1% -31,8%  W34,9% 9.4 Bearish
INDUSTRIAL XLI > 33 STOCKS 956 2,1% 95% -9,6% -7,6% 520,7% 3.2 Bullish
TRANSPORTATION YT P> 29 @ STOCKS 2329 2,0% 9,4% -158% -7,5% E261% 5,5 Bullish
FRANCE EWQ [ 29 (0] STOCKS 320 2,0% 65% -17,8% -16,8%  W3I,2% -11,9 Bullish
EUROPE TECH ITEC > 22 0] STOCKS 1001 2,0% 157% -21,4% -169%  EI19,7% / Bullish
EASTERN EUROPE LYCE [ 14 (] STOCKS 156  1,9% 02% -23,9% -21,1%  E16,2% / Bearish
SOYBEAN FUT sx2 [ 24 o COMMOD 14685 1,9% 0,7% @ 157% 15,7% 32,9% / Bullish
ARES MSCI EUROPE FINAN EUFN [© 2,0 (] STOCKS 159 1,9% 0,1% -20,7% -19,9%  E359% -13,4 Bearish
WORLD MOMENTUM IWMO > 2,4 @ STOCKS 540 1,8% 44% -204% -158%  [11,9% / Bullish
NASDAQ 100 QQQ [* 25 (@) STOCKS 3155 1,8% 12,6% -20,7% -13,9%  [33,3% 5,1 Bullish
TURKEY TUR [F 1,7 (] STOCKS 192  1,8% 12% 3,6% -125% [E18,1% -18,5 Bearish
Google GoOOG I* 1,0 [5) FANG 1166 1,8% 6,6% -194% -146%  41,2% / Bullish
BOTTOM 25 DTD PERFORMERS
USD-INR USDINR [* -1,2 @ FX 793 -0,6% 04% 66% 6,7% 3,6% / Bullish
USD-JPY USDJPY [ -2,5 @ FX 1333 -0,7% -1,8% 15,8% 21,7% 10,6% 1 / Bearish
AUD-JPY AUDJPY [ -0,7 Q FX 931 -0,8% -0,6% 11,3% 15,0% £15,6% / Bearish
CONSUMER STAPLES XLP P 24 @ STOCKS 745 -0,8% 32% -34% 4,3% [12,6% -11,4 Bullish
MSCI ALL ASIA AAXJ 7 01 o STOCKS 680 -0,8% -1,7% -17,6% -22,8%  [E18,0% 5,6 Bearish
SOUTH AFRICA EZA > 1,0 [ ] STOCKS 425  -1,0% -0,1% -85% -12,7% 19,4% -13,3 Bearish
Facebook Meta [F -1,2 [ ] FANG 159,1 -1,0% -1,3%  -52,7% -55,6% £12,2% / Bearish
DIGITAL HEALTH EDOC [» 1,1 0] STOCKS 127  -1,0% 10,3% -23,2% -30,4%  E31,4% /
SUGAR FUT sBv2 [ -1,3 o COMMOD 175  -1,0% -52% -45% 5,9% E24,1% / Bearish
USD-CLP USDCLP [» -1,4 o FX 901,1  -1,1% -1,9% 58% 18,6% E24,2% / Bullish
TELECOM vz F -0,2 o STOCKS 255  -1,1% 1,6% -22,4% -24,4%  E21,0% -10,7 Bearish
HONG KONG EWH [* -1,0 ) STOCKS 21,3  -1,1% -43% -84% -17,9%  [EI13,5% 7,0 Bearish
WHEAT FUT wu2 [P -01 [ ] COMMOD 8078 -1,1% -86% 54% 149% 49,6% / Bearish
USD-PHP USDPHP [* -1,9 ) FX 552  -12% 0,3% 82% 9,6% 11,0% / Bullish
CSI 300 (HKD) 2811 | -14 ) STOCKS 174  -1,3% -6,7% -18,0% -14,1% 0 8,3% / Bearish
CSI 300 index SHSZ | -15 ) STOCKS 41701 -1,3% -7,0% -156% -13,3%  [£11,0% / Bearish
CSI300 (US ETF) ASHR [© -14 o STOCKS 31,3  -13% -83% -19,9% -17,0% [ 9,9% -4,7 Bearish
CHINA A50 XIN9 [ -1,6 ) STOCKS 137193 -1,4% -8,4% -12,6% -8,8% £111,9% / Bearish
us POT MSOS [© 0,2 o STOCKS 117  -1,4% 12,7% | -54,4% -67,4%  [E452% /
BIOTECH XBI > -0,2 (9] STOCKS 81,1  -1,7% 9.2% -27,5% -352%  W40,4% -6,0 Bullish
USD-COP USDCOP [~ -1,0 ] FX 42955 -1,8% 35% 57% 11,4% £17,5% / Bullish
LUMBER FUT LBU2 |* -18 ) COMMOD 5271 | -1,8% -17,3% -46,9% -18,7%  [324% / Bearish
HANG SENG HSI > -16 o STOCKS 201565 -2,3% -7,8% -13,9% -224%  [20,1% / Bearish
ARK INNOVATION ARKK [* 0,1 STOCKS 451 | -23% 13,2% | -52,3% -62,6% .69,5% | -9,0 Bullish
MSCI CHINA MCHI P -2,0 ) STOCKS 497 | -8,2% -11,0% -20,6% -30,5%  [24,0% 6,2 Bearish

50dMa

15,8%
19,3%
0,4%
10,4%
9,9%
-2,5%
11,4%
16,2%
-7,8%
-2,7%
0,8%
-5,7%
3,7%
-3,1%
5,8%
5,4%
2,2%
8,7%
-0,9%
1,0%
-2,6%
2,2%
7,0%
-1,5%
3,5%

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

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

-19,6%
1,3%
-1,0%
2,1%
-1,9%
-2,9%
-6,0%
8,1%
3,8%

-18,0%
-4,8%
4,3%
-5,8%

200d MAV

LT

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

Bearish
Bearish
Bearish
Bearish

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

Bearish
Bearish
Bearish
Bearish

200dMa

-8,8%
-2,0%
11,7%
-8,7%
-9,8%
-29,7%
2,3%
12,2%
-21,3%
-20,4%
-2,2%
10,4%
-1,9%
-23,3%
-3,4%
-7,8%
-10,9%
-8,2%
-19,5%
5,6%
-18,1%
-12,1%
-9,4%
-5,6%
-12,3%

3,8%
8,3%
5,9%
0,2%

-13,3%

-13,0%

-55,8%

-13,3%
-6,6%
6,7%

-15,2%
-7,4%

-12,6%
5,6%

-10,2%
-8,1%

-11,7%
-7,0%

-73,3%

-15,8%
7,6%

-53,2%

-12,5%

-59,0%

17,1%

P.lof 5

MOM

RSI_14D

Oss
DOe6
Os4
D62
DOe1
D48
DOes
oo
045
Os1
DOse
049
D62
Oso
DOe6
Oe62
Oss
Oe7
Oss
Oe0
Oso

Oe2
Os1
49
Os3

048
D036
Q45
D66
Os2
Q54
044
Oe1
Q37
043
Os2
049
042
045
O 40
Q37
044
O35
0 49
Os7
O 49

@29
Oss
Os4
042


https://www.bentinpartners.ch/research

The BentinPartner Daily

Leaders & Laggards

Description/Code

TOP 25 MTD PERFORMERS

NATGAS
TESLA
NETFLIX
Bitcoin
Amazon
URANIUM MINING
SEMIS
SOLAR ENERGY
Nvidia
CLEAN ENERGY
Apple
CONSUMER DISCRET.
CONSUMER DISCRET.
HOMEBUILDERS
EUROPE TECH
USD-RUB
30Y BUXL
TECHNOLOGY
ARK INNOVATION
Us POT
NASDAQ 100

S&P METALS & MINING

S&P BANK
SMALL CAPS
BERKSHIRE
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NFLX
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CccJ
XSD
TAN
NVDA
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AAPL
XLY
VCR
XHB
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USDRUB
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MSOS
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BRK/

BOTTOM 25 MTD PERFORMERS
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HONG KONG
EUR-JPY
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CSI 300 (HKD)
CSI 300 index
HANG SENG
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CHINA A50
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Description/Code

TOP 25 YTD PERFORMERS

NATGAS
OIL ETF
ENERGY

WTI OIL FUT
USD-ARS
COMMODITIES (All)

FCOJ-A FUTURE

EUR-TRY
URANIUM MINING
USD-JPY
LEAN HOGS FUT
SOYBEAN FUT
CLEAN ENERGY
CHILE
CORN FUT
PALLADIUM ETF
AUD-JPY
SOLAR ENERGY
CHF-JPY
DOLLAR INDEX
USD-NOK

USD-THB
USD-KRW
USD-PHP
USD-TWD
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BOTTOM 25 YTD PERFORMERS

SOUTH KOREA
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TELECOM
TAIWAN
DIGITAL HEALTH
EASTERN EUROPE
ITALY
SEMIS
HOMEBUILDERS
EM Sovereign Bonds
UST Long Dur
CHINA TECH
BIOTECH
GERMANY
Al
RETAILERS
POLAND
CLOUD
ROBOTICS & Al
Nvidia
SOCIAL MEDIA
Recent IPOs
LUMBER FUT
Bitcoin
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101,8
451
81,1
23,6
22,5
63,6
14,4
44927
3582,6
181,6
33,1

32,6
527,1
24084,2
45,1

TOP/BOTTOM PERFORMERS

A1D

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

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

AMTD

50,6%
-2,9%
9,7%
-4,3%
4,8%
-2,0%
-0,6%
4,6%
22,6%
-1,8%
9,6%
0,7%
19,1%
9,8%
0,0%
10,2%
-0,6%
19,9%
-1,6%
1,2%
-1,8%
2,9%
0,0%
0,3%
0,6%

4,1%
4,6%
1,6%
1,7%
10,3%
0,2%
2,3%
20,2%
17,0%
4,4%
1,7%
-10,7%
9,2%
2,5%
8,1%
9,4%
-1,5%
5,4%
10,0%
19,8%
-0,1%
8,2%
-17,3%
28,6%
13,2%

AYTD

129,1%
43,6%
41,3%
37,8%
27,8%
25,6%
22,0%
21,5%
18,2%
15,8%
15,7%
15,7%
15,1%
14,5%
13,6%
11,7%
11,3%
11,2%
10,9%
10,7%

9,7%
9,4%
9,2%
8,2%
8,1%

-22,2%
-22,4%
-22,4%
-23,0%
-23,2%
-23,9%
-24,9%
-25,0%
-25,4%
-26,6%
-27,3%
-27,5%
-27,5%
-28,1%
-29,2%
-29,5%
-31,6%
-34,2%
-37,4%
-38,2%
-38,5%
-43,7%
-46,9%
-48,0%
-52,3%

AY

101,7%
54,1%
56,2%
49,2%
35,8%
33,1%
17,5%
81,9%
42,8%
21,7%
25,2%
15,7%
12,9%
-4,1%
23,7%
-20,3%
15,0%

1,5%
15,8%
15,3%
10,8%
10,6%
13,4%

9,6%

7,2%

-33,2%
-27,3%
-24,4%
-19,5%
-30,4%
-21,1%
-24,6%
-3,1%
-15,3%
-29,8%
-27,7%
-38,1%
-35,2%
-31,8%
-26,8%
-33,8%
-34,1%
-37,7%
-33,5%
-7,6%
-51,2%
-48,2%
-18,7%
-40,8%
-62,6%

RISK

10d_Vol

60,1%1
E332%
34.8%
41,8% 1
I 1,9%
20,1%
B40,5%
E111,1%
I56,1% 1
£110,6%
23,6%
32,9%
39, 1%
524,2%
38 1%
38,6%
15,6%
48, 1%
1 9,8%
0 7,1%
£14,5%
I 47%
[ 7,3%
11,00
I 1,2%

20,7%1
E185%!
£21,0%
£23,6%
E31,4%
£16,2%
E4374%
E242°0%
£24,6%
18,9%
£20,6%
30,5%
40,4%
32]9%
E3414%
39,0%
E3319%
53,9%
31,8%
21,4%

25Delta

Risk Reversal

7,4
-4,8
-4,9

-14,9
-2,3
-28,7
12,6
-0,5

-6,0

50d_MAV

SilF

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

Bullish
Bullish
Bullish
Bullish

Bearish
Bearish
Bearish
Bearish

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

Bullish
Bearish
Bullish
Bullish

50dMa

9,5%
-4,5%
0,4%
-5,7%
5,2%
-5,3%
2,9%
2,8%
10,0%
-0,8%
4,2%
1,0%
13,4%
0,4%
-6,8%
7,9%
-0,5%
16,2%
0,9%
1,0%
-1,6%
2,5%
0,9%
1,3%
0,7%

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

-18,0%
10,9%
4,3%

200d MAV

LT

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

Bullish
Bullish
Bullish
Bullish

Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish

Bearish
Bearish
Bearish
Bearish
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200dMa RSI_14D

(o 1
D48
Os4
049
@100
D48
Oe3
DOes
DOes
D36
Oe2
D60
@7
Oso
Oso
Oeo0
O 4s
7o
a7
047
O3s

Ose
048
Q45
Oss

31,2%
12,0%
11,7%
10,4%
15,8%
6,4%
12,5%
14,2%
6,0%
8,3%
8,0%
5,6%
13,7%
1,8%
-0,4%
0,2%
5,9%
12,2%
7,2%
6,1%
5,4%
6,7%
5,5%
5,6%
4,4%

-17,0% @57
-15,6% @55
-15,2% @52
-17,3% @52
-13,3% @61
-19,5% @55
-20,4% @51
9.2% @65
-9,0% @67
-18,6% O 61
-19,3% @55
-21,3% [ 48
-15,8% @57
-23,3% @50
-19.2% @57
-23,5% 53
-29,7% [0 48
-26,3% 53
-27,7% @61
-28,0% 059
-38,0% O 47
-40,3% 053
-53,2% @29
-41,8% @61

-59,0% 054
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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS RISK 25Delta  50d_MAV
Description/Code E Z-score Score 7/30/2022 Last A1D AMTD AYTD AY 10d_Vol  Risk Reversal ST
TOP 25 AY PERFORMERS
NATGAS UNG [» 1,2 ] COMMOD 286 1,0% |50,6% 129,1% 101,7%  W60,1% ] 7.4 Bullish
EUR-TRY EURTRY [© 1,5 @ FX 183 00% 4,6% 21,5% 81,9% 011,1% / Bullish
ENERGY XLE [ 34 (] STOCKS 784  43% 9,7% 41,3% 56,2% W3%4,8% 1 -4,9 Bullish
OIL ETF uso [ o7 @ COMMOD 781  12% -2,9% 43,6% 54,1% 332% 1 -4,8 Bearish
WTI OIL FUT cLu2 | 04 © COMMOD 986 23% -43% 37,8% 49,2% 4T.8% / Bearish
URANIUM MINING ccy > 26 (] COMMOD 258 0,9% 22,6% 18,2% 42,8% 56,1%] -6,1 Bullish
USD-ARS USDARS [* 1,6 (] FX 1313 0,1% 4,8% 27,8% 35,8% I 1,9% / Bullish
COMMODITIES (All) DBC [* 1,0 COMMOD 261 05% -2,0% 256% 33,1% £20,1% -0,6 Bearish
TESLA TSLA [ 29 @ STOCKS 8915  58% 32,4% -156% 31,6% 64,9% 1 -7,6 Bullish
LEAN HOGS FUT LHvV2 [* 16 (] COMMOD 972 09% 9,6% 157% 25,2% 2B,6% / Bullish
CORN FUT cz2 [ 13 (] COMMOD 6200 0,2% 0,0% 13,6% 23,7% E381% / Bearish
GLOBAL CARBON KRBN [* -0,7 (] STOCKS 440 0,5% [-10,5% -13,5% 22,4% W348% -1,3 Bearish
USD-JPY UsSbDJPY P -2,5 FX 1333  -0,7% -1,8% 158% 21,7% 110,6% / Bearish
COTTON FUT CTZ2 [» 1,3 (] COMMOD 96,7 0,6% -2,1% 44% 19.2% 28,5% / Bearish
USD-CLP USDCLP [» -1,4 ] FX 9011  -1,1% -1,9% 58% 18,6% 24,2% / Bullish
FCOJ-AFUTURE Nov20 Jou2 [* 1,9 (] COMMOD 1720 16% -0,6% 22,0% 17,5% 40.5% / Bullish
CHF-JPY CHFJPY [* -1,0 (] FX 1399 -05% -1,6% 10,9% 15,8% 0 9,8% / Bullish
SOYBEAN FUT sx2 P 24 @ COMMOD 14685 1,9% 0,7% 157% 157% 32]9% / Bullish
DOLLAR INDEX DXY [ -1.4 (] FX 1059 -04% 12% 10,7% 15,3% 0 71% / Bullish
AUD-JPY AUDJPY [~ -0,7 @ FX 931 -08% -0,6% 11,3% 15,0% I515,6% / Bearish
WHEAT FUT wu2 [© -01 (] COMMOD 807,8 -1,1% -8,6% 54% 14,9% 496% / Bearish
USD-ZAR USDZAR [* -1,0 (] FX 166 08% 21% 4,3% 142% Cha,s% / Bullish
USD-KRW USDKRW [* -1,2 (] FX 12993 0,0% 0,0% 9.2% 13,4% 0 7,3% / Bullish
CLEAN ENERGY INRG [» 27 (] STOCKS 124  1,0% 191% 151% 12,9% 39d% / Bullish
Apple AAPL [» 25 (] FANG 1625 3,3% 18,9% -8,5% 11,6% 385% / Bullish
BOTTOM 25 A1Y PERFORMERS
TELECOM 74 [~ -0,2 (] STOCKS 255  -1,1% 1,6% -22,4% -24,4%  E210% -10,7 Bearish
ITALY EWI > 26 [ ) STOCKS 246 27% 2,3% -24,9% -24,6% 43,4% 1 -14,9 Bearish
Amazon AMZN > 3,7 @ FANG 1350 | 10,4% 27,1% -19,1% -25,0%  W71,6% ] -4,8 Bullish
GOLD MINES (Sen.) GDX [F 01 @ PREC MET 263 1,0 -4,1% -18,0% -25,1% 3218% -2,5 Bearish
NASDAQ BIOTECH IBB [~ 0,5 D STOCKS 1241  0,0% 55% -18,7% -252%  E19,2% 5,1 Bullish
Al AQ [F 18 @ STOCKS 225 08% 81% -292% -26,8%  E3414% 3,5 Bullish
BRAZIL Ewz > 29 [ ) STOCKS 290 0,7% 6,0 3,4% -26,8% 28,0% 5,1 Bearish
GOLD MINES (Jun.) GDXJ [ 29 [ ) PREC MET 336 16% 51% -19,8% -27,1% 36]2% -3,4 Bearish
GAMES HERO [F 1,2 [ ) STOCKS 1496,1 0,1% 4,6% -22,4% -27,3% 18,5% / Bearish
UST Long Dur EDV [© 08 @ BONDS 101,8 -03% 1,7% -27,3% -27,7%  20,6% 0,5 Bullish
EM Sovereign Bonds pcy » 22 @ BONDS 194 0,3% 4,4% -26,6% -29,8% £18,9% 12,6 Bullish
DIGITAL HEALTH EDOC [» 1,1 @ STOCKS 12,7  -1,0% 10,3% -23,2% -30,4%  W31,4% /
MSCI CHINA MCHI  [* -2,0 @ STOCKS 49,7 | -3,2% -11,0% -20,6% -30,5% 24,0% -6,2 Bearish
GERMANY EWG [ 21 (] STOCKS 236 21% 25% -281% -31,8%  W3419% -9,4 Bearish
SOUTH KOREA EWY [* 23 (] STOCKS 606 0,0% 4,1% -22,2% -332%  E20,7% -6,3 Bearish
ROBOTICS & Al BOTZ [* 1,7 STOCKS 3582,6 1,1% 10,0% -37,4% -335%  I31,8% / Bullish
RETAILERS XRT [© 1,2 STOCKS 636 08% 94% -295% -33,8%  EBI90% 18,8 Bullish
POLAND EPOL [» 16 (] STOCKS 144 35% -15% -31,6% -34,1%  W339% / Bearish
BIOTECH XBI [~ -0,2 STOCKS 81,1  -1,7% 92% -27,5% -352%  WH04% -6,0 Bullish
CLOUD cLou | o6 @ STOCKS 44927 0,5% 54% -342% -37,7%  W539% / Bullish
CHINA TECH CQQQ [ 15 @ STOCKS 451 | -3,8% -10,7% -27,5% -38,1%  I30,5% -9,4 Bearish
Bitcoin XBT [» 15 CRYPTO 240842 0,6% 28,6% -48,0% -40,8% 67,6%. / Bullish
Recent IPOs PO [* 08 STOCKS 326 11% 82% |-43,7% -482%  W536% 6,5 Bullish
SOCIAL MEDIA socL * 0,3 ) STOCKS 331 -04% -01% -38,5% -51,2% | [485% 3.1 Bearish
Facebook Meta [* -1,2 [ ] FANG 159,1 -1,0% -1,3%  -52,7% -55,6% |:|12,2% / Bearish

50dMa

9,5%
2,8%
0,4%
-4,5%
-5,7%
10,0%
5,2%
-5,3%
19,3%
4,2%
-6,8%
-6,4%
-0,8%
-10,5%
0,4%
2,9%
0,9%
1,0%
1,0%
-0,5%
-19,6%
2,4%
0,9%
13,4%
11,4%

-1,3%
2,7%
15,8%

-11,2%

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

200d MAV

LT

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

Bullish
Bullish
Bullish
Bullish

Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish
Bearish

Bearish
Bearish
Bearish
Bearish
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200dMa RSI_14D

31,2% @61
14,2% @65
11,7% D54
12,0% 348
10,4% 349
6,0% [65
15,8% @100
6,4% [d48
2,0% D66
8,0 [—62
-0,4% @50
-7,8% O340
8,3% [36
-6,7% [ 49
6,7% [ 43
12,5% 63
7.2% 47
5,6% 60
6,1% 47
59% @45
-12,6% 42
6,1% [49
55% [48
13,7% @75

2,3% @65

-15,2% @52
-20,4% @51
-8,8% [@58
-24.2% @42
-72% @57
-19,2% @57
-7,9% @60
-23,0% @53
-15,6% @55
-19,3% 55
-18,6% 61
-13,3% D61
-17,1% @42
-23,3% @50
-17,0% O 57
-27,7% @61
-23,5% 53
-29,7% [ 48
-15,8% @57
-26,3% 53
-21,3% [ 48
-41,8% 61
-40,3% O 53
-38,0% 047

-55,8% [ 44
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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS RISK 25Delta  50d_MAV 200d MAV MOMEN
Description/Code Z-score  Score 7/30/2022 Last A1 D AMTD AYTD AY 10d_Vol  Risk Reversal ST 50dMa LT 200dMa RSI_14D
TOP 25 Z-score PERFORMERS
SOLAR ENERGY TAN [ 43 ] STOCKS 856 3,2% 199% 112% 1,5% 48,1% 0,5 Bullish  16,2% Bullish 12,2% @70
Amazon AMZN [ 37 FANG 1350 | 10,4% 27,1% -19,1% -25,0%  W71,6% ] 0,4 Bullish 15,8% Bearish -8,8% [J58
UTILITIES XLu > 36 (] STOCKS 740  0,9% 54% 33% 11,2% W20,9% 1 0,2 Bullish  4,5% Bulish 55% [66
USA MOMENTUM MTUM > 3,5 @ STOCKS 1434  12% 52% -21,1% -185%  E1Z4% 0,2 Bullish 3,2% Bearish -13,2% @61
ENERGY XLE [» 34 (] STOCKS 784  43% 9,7% | 41,3% 56,2% 34.8% 0,3 Bullish 0,4% Bullish 11,7% 54
LOW VOLATILITY SPLV [* 34 STOCKS 645 05% 40% -60% 2,1% 11,3% 0,1 Bullish 3,3% Bearish -0,1% [@65
RISK PARITY RPAR [» 34 @ STOCKS 208 1,3% 6,3% -17,2% -172% B 9,5% 0,1 Bullish 2,3% Bearish -11,2% [ 64
HY MUNIS HYD [ 34 BONDS 551 0,4% 24% -11,7% -13,7% [ 4,6% 0,1 Bullish 2,1% Bearish -58% [J66
BERKSHIRE BRK/ [* 34 @ STOCKS wt - 2,2% 10,5% 02%  7,4% £18,2% 0,2 Bullish 3,7% Bearish -1,9% [@62
US DVDIDENDS SCHD [ 33 STOCKS 744 08% 39% -7.9% -2,5% £112,8% 0,2 Bullish 0,8% Bearish -3,7% [@57
US REAL ESTATE IYR P 33 @ STOCKS 1001 0,6% 8,9% -13,8% -59% £19,1% 0,2 Bullish 6,0% Bearish -3,8% [@70
UST TIPS TIP > 33 BONDS 1182 05% 38% -85% -9,3% 0 7,4% 0,1 Bullish 1,9% Bearish -4,4% @67
INDUSTRIAL XLI P 33 STOCKS 956 21% 95% -9,6% -7,6% 20,7% 0,2 Bullish 5,8% Bearish -3,4% [066
ADAPTATIVE FACTOR AUSF [ 32 (] STOCKS 306 1,0% 59% -43% 22% 113,0% 0,1 Bullish 3,6% Bulish 0,1% @64
INDIA EPI P 31 STOCKS 31,9  15% 7,7% -12,4% -7,3% 19,9% 0,2 Bullish 1,3% Bearish -10,6% [ 59
INTL REAL ESTATE RWX P 31 @ STOCKS 300 15% 6,3% -15,8% -20,8%  [16,4% 0,2 Bullish 1,9% Bearish -10,4% [ 61
US Corp 1-5Y IGSB P 3,0 @ BONDS 51,3  0,1% 1,4% -4,8% -6,5% I 4,6% 0,0 Bullish 1,1% Bearish -2,1% [J68
MBS MBB [» 3,0 @ BONDS 1004 01% 3,0% -65% -7,6% 0 7,3% 0,1 Bullish 2,7% Bearish -2,3% @ 70
GOLD MINES (Jun.) GDXJ [ 29 (] PREC MET 336 16% 51% -19,8% -27,1%  E362% 0,4 Bearish -5,0% Bearish -23,0% 053
S&P 500 (VAN GUARD) voo P 29 @ STOCKS 3788 15% 92% -132% -65% 22,0% 0,2 Bullish 5,0% Bearish -53% [62
PIMCO Active Bonds BOND P 2,9 @ BONDS 975 02% 24% -109% -129% I 4,8% 0,1 Bullish 1,8% Bearish -5,7% [369
TESLA TSLA [» 29 @ STOCKS 8915 5,8% 824% -15,6% 31,6% 62,9% | 0,6 Bullish 19,3% Bearish -2,0% [J66
S&P METALS & MINING XME > 2,9 @ STOCKS 482  26% 112% 7,7%  6,3% 32)6% 0,4 Bullish 0,8% Bearish -2,2% [356
BRAZIL Ewz [F 29 (] STOCKS 290 0,7% 6,0% 34%  -268% [128,0% 0,3 Bearish -2,3% Bearish -7,9% [360
MATERIALS XLB > 2,9 (] STOCKS 781  1,3% 6,2% -13,8% -6,6% o,49% 0,2 Bearish -0,2% Bearish -7,8% [@57
BOTTOM 25 Z-score PERFORMERS
SUGAR FUT sBv2 [F -1.3 (] COMMOD 175 -1,0% -52% -45% 5,9% 241% 1 0,2 Bearish -7,5% Bearish -6,6% [337
DKK-SEK DKKSEK [* -1,3 [ ] FX 1,4 -0,3% -33% 0,7% 1,9% £15,1% 0,1 Bearish -2,0% Bearish -0,4% [@ 28
EUR-SEK EURSEK [© -1,3 (] FX 104 -0,3% -32% 08% 2,0% 0 4,9% 0,1 Bearish -1,9% Bearish -0,3% [@ 27
EUR-GBP EURGBP |* -14 [ ] FX 0,8 02% -25% -02% -1,4% 16,5% 0,1 Bearish -1,6% Bearish -0,6% @37
USD-CLP USDCLP [ -1,4 @ FX 901,1 -1,1% -1,9% 58% 18,6% W24.2% 0,2 Bullish 0,4% Bullish 6,7% 43
CSI300 (US ETF) ASHR [© -1,4 (] STOCKS 31,3  -13% -83% -19,9% -17,0%  E9,9% 0,2 Bearish -1,9% Bearish -11,7% @44
DOLLAR INDEX DXY [* -1,4 @ FX 1059 -0,4% 1,2% 10,7% 15,3% E17,1% 0,1 Bullish 1,0% Bullish 6,1% @47
CSI 300 (HKD) 2811 [© 1,4 (] STOCKS 174  -13% -6,7% -18,0% -14,1%  EI18,3% 0,2 Bearish -1,0% Bearish -10,2% [ 40
USD-AUD USDAUD [* -1,4 D FX 14  01% -12% 4,0% 59% £18,3% 0,1 Bearish -0,3% Bullish 2,6% @42
CSI 300 index SHSz [© -1,5 (] STOCKS 41701 -1,3% -7,0% -15,6% -13,3%  E11,0% 0,2 Bearish -2,1% Bearish -8,1% [@37
CHINA TECH cQQQ * -15 (] STOCKS 451 | -3,8% -10,7% -27,5% | -38,1%  [30,5%. 0,4 Bearish -4,7% Bearish -21,3% [J48
USD-CAD USDCAD [* -1,6 @ FX 13 -01% -0,6% 1,3% 2,8% £16,5% 0,1 Bearish -0,5% Bullish 0,6% @42
USD-CAD USDCAD [* -1,6 FX 13 -01% -06% 1,3% 2.8% 16,5% 0,1 Bearish -0,5% Bullish 0,6% 42
HANG SENG HSI > -1,6 (] STOCKS 20156,5 -2,3% -7,8% -13,9% -22,4%  W20,1% 0,3 Bearish -4,8% Bearish -12,5% [ 38
CHINA A50 XIN9 [ -1,6 (] STOCKS 13719,3 -1,4% -8,4% -12,6% -8,8% T1,9% 0,2 Bearish -2,9% Bearish -7,0% @35
USD-SGD USDSGD > -1,7 FX 14  00% -07% 23% 2,0% 0 3,5% 0,0 Bearish -0,5% Bullish 1,00 [38
EUR-RON EURRON [* -1,7 (] FX 49  -01% -0,3% -04% 0,2% I 1,1% 0,0 Bearish -0,2% Bearish -0,3% @35
LUMBER FUT LBU2 [ -1,8 (] COMMOD 5271 -1,8% -17,3% -46,9% -18,7%  W324% 1 / Bearish -18,0% Bearish -53,2% [@ 29
USD-PHP USDPHP [* -1,9 ] FX 552  -12% 03% 82% 9,6% 11,0% 0,1 Bulish 1,3% Bullish 56% 345
EUR-CHF EURCHF [* -1,9 (] FX 1,0 00% -2,8% -62% -9,7% 18,0% 0,1 Bearish -3,7% Bearish -6,0% [@31
USD-NOK USDNOK [~ -1,9 FX 97 -05% -1,8% 97% 10,8% E14,5% 0,1 Bearish -1,6% Bullish 54% 38
USD-CHF USDCHF [© -1,9 FX 1,0 -0,3% -0,3% 43% 51% [6,2% 0,1 Bearish -1,7% Bullish 1,2% @35
MSCI CHINA MCHI P -2,0 ) STOCKS 497 | -32% -11,0% -20,6% -30,5%  [24,0% 0,4 Bearish -5,8% Bearish -17,1% [342
EUR-NOK EURNOK [» -2,1 @ FX 99 -03% -42% -13% -47% [6,9% 0,1 Bearish -3,5% Bearish -1,3% @25

EUR-JPY EURJPY [» 2,1 FX 1362 -05% -43% 40% 46% 13 ,9% 0,1 Bearish -2,8% Bullish 1,8% @37
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