3/15/2024 CODE RISK 25Delta VALUATION |TREND MOM |FLOWS .

ETF _ Hist Vol 2mth Im Vol ETF 50dMa % off 200dMz % off #std |Rolling 1 month Eﬁﬂtr',gr

Description | ETF |A1day AMTD  AYTD  A1Y  10d Vol Call (Pu)&RR | PE (Div.Yield) | ST 50dMa LT 200dMa 20dMa | (inmn$) | (in %) Basal
DM COUNTRY EQUITY FUNDS All returns calculated in USD " (in % of IV)

USA SPY | -1,0% 0,3% _ 7,3% 28,7% E12)5%  11,4(13,9) -2,5]27,41(1,31%)] Bull 2,9% Bull 10,5% |” 0,2 6.867 1% |=[ USA
Europe VGK  -06% 2,3% 3,4% 151% B135%  11,8(14,6) -2,8/15,83(3,27%)| Bul 3,4% Bull 7,7% | 0,8 10 0% |B| Europe
Japan EWJ  0,7% 0,7% 8,5% 24,1% [17,5% 15,7(16,7) -1| 15,5(1,87%) | Bull 3,2% Bull 9,5% [~ 0,1 95 1% |[[@] Japan

Hong Kong  |EWH | -0,8% 0,4% | -5,6% -18,4% |092,9% 21(22,6) -1,6/21,35(4,53%)| Bull 12% Bear -7,1% | 0,0 0 0% |E3| Hong Kong
Germany EWG 0,1% 1,7% 5,0% 16,3% [12,9% 12,8(16,3) -3,5/18,26(2,43%)| Bull 4,6% Bull 9,5% [~ 1,0 -18 -2% |®™=®| Germany
France EWQ 0,2% 3,4% 6,1% 16,2% 919% 15(17) -1,9|19,88(2,57%)| Bull 56% Bull 93% [*1,6 24 4% (B France
Switzerland EWL -0,2% 3,1% 0,0% 11,9% 10,0% 12,1(14,7) -2,5(17,38(2,11%)| Bull 1,9% Bull 49% [~1,1 -1201-11% Switzerland

UK EWU -0,2% 2,0% 1,1% 8,2% 9,5% 12,4(14,3) -1,9|15,41(4,09%)| Bull 2,3% Bull 3,5% [*1,0 2142 -6% | == UK
Canada EWC -0,1% 2,6% 29% 15,4% [11/8% 16,4(15) 1,5| 18,46(2,2%) | Bull 3,0% Bull 7,4% [*1,1 -156 -6% |B*B| Canada
Mexico EWW -0,5% 2,6% -1,3% 19,7% 114,6% 17,9(22,2) -4,3/16,59(2,21%)| Bull 1,0 Bull 6,5% [~0,9 55 3% |l Mexico

Australia EWA -0,4% 0,5% -1,3% 8,7% 19,9% 17,2(20,5) -3,4/21,03(3,76%)| Bull 1,1% Bull 57% [*-0,2 -68 -4% Australia
US BROAD EQUITY FUNDS
SP500 SPY [-1,0% 0,3% 7,3% 28,7% [12)5% 11,4(13,9) -2,5(27,41(1,31%)| Bull 2,9% Bull 10,5% [~0,2 6.867 1%
Russel2000 IWM  0,2% -0,6% 0,8% 15,0% 13,9% 19,1(20,7) -1,6(111,89(1,33%) Bull 2,0 Bull 7,4% [*-0,3 1.560 3%
All US Stocks VTI -0,6% 0,4% 7,0% 28,3% [ 11/8% 11,5(14,1) -2,6(29,75(1,34%)| Bull 3,1% Bull 10,6% [~ 0,4 2.588 1%
Dow Jones DIA -0,8% -0,8% 2,7% 19,7% 8,6% 9,6(11,4) -1,9|26,55(1,77%)| Bull 0,8% Bull 7,9% [*-1,0 606 2%
Nasdaq100 QQQ [ -1.2% -12% 6,0% 41,5% | 19,5% 16,4(19,7) -3,3/35,49(0,58%)| Bull 1,5% Bull 10,9% [~-0,7 1.584 1%
US SECTORS A1lday AMTD AYTD  A1Y
1. Cons. Discret. XLY [ -1,0% -3,4% -0,4% 24,4% [(11,4% 16,3(18,5) -2,2(26,22(0,78%)| Bull 0,4% Bull 4,8% [*-1,5 -828  -4%
2. Cons. Staples XLP 0,0% 1,5% 4,9% 4,0% 9,5% 34,7(13,5) 21,2| 24,13(2,5%) | Bull 25% Bull 45% [*0,9 95 1%
3. Energy XLE 0,3% 6,3% 9,2% 17,1% 8,4% 17(17,9) -0,9| 12(3,25%) Bull 75% Bul 6,8% [*22 -161 0%
4. Financials XLF -0,1% 1,1% 8,5% 27,4% 7.,2% 13,5(15,6) -2,1(18,66(1,57%)| Bull 3,9% Bull 12,8% [~ 1,0 -1.131 -3%
5. Banks KBE @ 0,4% 0,3% -3.2% 17,6% 120,7% 77,6(78,6) -1| 10,5(2,86%) | Bear -0,3% Bull 9,4% [*0,0 -65 -4%
6. Health Care XLV -0,4% 0,4% 6,6% 14,0% 7,9% 26,5(12,5) 14(36,02(1,49%)| Bull 15% Bull 7,6% [*-1,1 -72 0%
7. Industrials XLI 0,0% 0,9% 7,1% 24,2% 8,8% 30,3(36,8) -6,5(27,72(1,52%)| Bull 4,4% Bull 11,1% [*0,8 145 1%
8. Technology XLK -1,5% -0,7% 6,8% 43,1% | 24,5% 18,6(21,9) -3,3| 36,76(0,7%) | Bull 1,9% Bull 12,0% [*-0,3 193 0%
10. Materials XLB 0,0% 3,7% 6,1% 18,4% [ 12,1% 13,5(16) -2,5/31,88(1,88%)| Bull 6,3% Bull 9,7% |14 437 8%
11. Retailers XRT 0,5% -1,2% 45% 22,0% [11,6% 21,2(23,6) -2,4|18,43(1,33%)| Bull 4,4% Bull 13,0% [*0,3 -46 [-12%
12. Telecoms Yz -0,7% -15% @ -50% -3,7% [ 12,2% 16,2(22,2) -6/ 28,99(2,39%)| Bear -4,3% Bear -1,6% [*-2,3 -12 -5%
13. Utilities XLU  0,1% 2.2% 0,2% -6,2% [.10,9% 14,7(16) -1,3|18,08(3,38%)| Bull 2,2% Bull 0,8% [~0,9 -577 1 -5%
14. Biotech Select XBI 0,3% & -3,8% 6,1% 21,1% £20,8% 30,7(33,1) -2,4 / Bull 2,1% Bull 13,3% [*-0,8 101 1%
15. Metals Mining XME [ 0,9% 0,1% -55% 13,3% [24,9% 64,5(40,5) 24/16,81(1,05%)| Bear -0,6% Bull 59% [*-04 37 2%
16. US Real Estate | IYR -0,1% -0,4% @ -3,5% 5,1% 12,9% 16,9(19,4) -2,5(40,14(2,84%)| Bear -0,1% Bull 3,8% [*-0,3 986 | 24%
17. Reit VNQ -0,2% -0,4% | -3,6% 3,4% 13,0% 16,8(19,2) -2,4| 44,24(4,1%) | Bear -0,2% Bull 3,5% [*-0,4 473 1%
18. Semi Conductor | XSD | -0,8% -1,7% -2,2% 9,3% 38,3% 39,8(34,3) 5,5 / Bear -0,1% Bull 4,9% [*-0,8 -28 -2%
Gold Mines GDX 0,0% | 134% -3,6% 2,5% 23,2% 32,6(30,1) 2,5/15,58(1,67%)| Bull 6,2% Bull 23% [~1,2 368 3%
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