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Description/Code
TOP 25 DTD PERFORMERS
BIOTECH XBI
US POT MSOS
URANIUM MINING ccl
PALLADIUM ETF PALL
IRON ORE FUT SCOU
CSI 300 (HKD) 2811
S&P METALS & MINING XME
COPPER ETF CPER
SUGAR FUT SBV2
ENERGY XLE
FCOJ-A FUTURE Nov20 JOou2
TAIWAN EWT
USD-CLP USDCLP
COTTON FUT CTZ2
USD-JPY USDJPY
SOLAR ENERGY TAN
BRAZIL EWZ
Recent IPOs IPO
Bitcoin XBT
CSI 300 index SHSZ
USD-COP USDCOP
LATAM 40 ILF
CSI300 (US ETF) ASHR
JAPAN (HEDGED) DXJ
RETAILERS XRT
BOTTOM 25 DTD PERFORMERS
SWITZERLAND EWL
Nvidia NVDA
USD-RUB USDRUB
Amazon AMZN
INTL REAL ESTATE RWX
EASTERN EUROPE LYCE
RISK PARITY RPAR
US Corp IG LQD
NETFLIX NFLX
XAG-USD X-RATE XAGU
CONSUMER DISCRET. VCR
7-10Y UST IEF
POLAND EPOL
SILVER ETF SLV
CONSUMER DISCRET. XLY
COCOA FUT CCz2
Facebook Meta
NATGAS UNG
EUROPE TECH ITEC
GREECE GREK
20Y+ UST TLT
30Y BUXL UBA
UST Long Dur EDV
LUMBER FUT LBU2
COFFEE FUT KCU2
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TREND ASSET CLASS PRICE
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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS RISK 25Delta  50d_MAV
Description/Code E Z-score Score 8/6/2022 Last AMD AMTD AYTD AY 10d_Vol  Risk Reversal ST
TOP 25 MTD PERFORMERS
BIOTECH XBI P a7 STOCKS 923 | 4,0% 13,8% -17,6% -28,7% 43,4% -6,3 Bullish
ARK INNOVATION ARKK [» 2,0 STOCKS 50,1 -0,2%  10,9% -47,1% -59,8% = WI58,7% | 9,6 Bullish
Recent IPOs PO > 26 STOCKS 359 14% 10,1% -38,0% -44,5% WB7.7% -6,5 Bullish
CLOUD cLou [ 1,7 @ STOCKS 48033 -0,2% = 6,9% | -29,6% -35,0% 436% 1 / Bullish
GLOBAL CARBON KRBN [© 15 STOCKS 470 0,3% 66% -7,7% | 26,4% £16,5% -0,3 Bullish
FCOJ-AFUTURE Nov20 Jou2 [ 20 (] COMMOD 1829 1,9% 6,3% | 29,7% 24,8% 30,2% / Bullish
NASDAQ BIOTECH IBB > 36 STOCKS 1314  1,0% 59% -13,9% -24,8% 24,0% -5,8 Bullish
CYBERSECURITY BUG [|© 13 STOCKS 18348 -0,4% 53% -14,6% -8,6% E471% / Bullish
RETAILERS XRT [© 19 STOCKS 66,9 1,1% 52% -259% -29,3% 3612% -18,0 Bullish
TURKEY TUR > 24 STOCKS 202 06% 51% 88% -10,1%  E18,6% -18,9 Bullish
Facebook Meta [* 0,0 [ ] FANG 167,1 -2,0% 5,0%  -50,3% -54,0% 15,2% / Bearish
Nvidia NVDA [© 15 FANG 1899 -12% 4,5% -354% -8,0% 22,9% / Bullish
PLATINUM ETF PPLT [ 24 PREC MET 86,7 03% 4,4% -3,6% -7,8% 24,2% / Bullish
Amazon AMZN [* 1,9 FANG 1408 -12% 4,3% -155% -16,6% W70,3%1 5,3 Bullish
GAMES HERO [ 1,9 STOCKS 15532 0,6% 3,8% -19,4% -21,3% £116,0% / Bullish
ROBOTICS & Al BOTZ [* 14 @ STOCKS 36936 -0,5% 3,1% -354% -32,1% 20,3% / Bullish
SEMIS Xsb [ 16 STOCKS 1879 -03% 3,0% -22,7% -4,9% E32,7% -8,9 Bullish
TRANSPORTATION IYT > 1,9 @ STOCKS 2394 0,6% 2,8% -13,4% -45% 21,0% -6,4 Bullish
SOCIAL MEDIA socL [F 08 (] STOCKS 340 -06% 25% -37,0% -483% 37,9% -3,3 Bearish
Al AQ [F 16 @ STOCKS 231  -07% 25% -27,5% -25,7% 27,8% 0,0 Bullish
CHINA TECH CQQQ [ -01 (] STOCKS 462 04% 25% -256% -35,1% 29,6% -10,1 Bearish
BRAZIL EwWz > 21 @ STOCKS 298  15% 25% 6,0% -202% 27,1% 5,2 Bullish
DIGITAL HEALTH EDOC [ 14 STOCKS 130  05% 2,3% -21,4% -30,7% Cha 7% /
SUGAR FUT sBv2 [* -04 (] COMMOD 179  22% 23% -23% 55% s, 7% / Bearish
TELECOM IYZ > 1,4 STOCKS 261  02% 22% -20,7% -22,6% F7,1% -5,6 Bullish
BOTTOM 25 MTD PERFORMERS
WORLD MOMENTUM IwMO  [* 0,7 STOCKS 530 -05% -1,8% |-21,9% -18,9% 12,2% 1 / Bullish
MBS MBB [ -01 @ BONDS 986 -1,1% -1,8%  -82% -9,3% 12,0%1 -1,1 Bullish
USA MOMENTUM MTUM [* 0,8 STOCKS 1408 0,3% -1,9% -22,6% -21,2% 13,5% -9,4 Bullish
INTL REAL ESTATE RWX [* 08 @ STOCKS 294  -12% -2,0% -17,4% -23,5% 19,6% -16,3 Bullish
SILVER ETF SLV > 1,0 [ ] PREC MET 183 -1,7% -2,0% -14,8% -21,3% 3215% -0,2 Bearish
30Y BUXL UBA [© 06 @ BONDS 1821 -25% -2,0% -19,4% -22,5% £20,2% / Bullish
USD-RUB USDRUB [* 0,6 D FX 61,0 -12% -2,0% -18,8% -16,6% 28,3% / Bullish
Bitcoin XBT [* 05 @ CRYPTO 232985 1,4% -2,1% | -49,7% -455% 530,4% / Bullish
ADAPTATIVE FACTOR AUSF [© 06 D STOCKS 299  0,0% -22% -64% 0,2% £114,0% / Bullish
XAG-USD X-RATE XAGU [ 1,0 [ ] PREC MET 199 -14% -2,3% -14,6% -20,9% 32,3% / Bearish
UST TIPS TIP > -0,1 [ ] BONDS 1152 -1,0% -2,6% -10,9% -10,9% 113,1% -1,8 Bearish
IRON ORE FUT scou [ 0,8 (] COMMOD 1120 | 26% -2,6% -15% -11,0% 60;3%! / Bearish
BERKSHIRE BRK/ [* 0,9 STOCKS #t -0,6% -2,7% -25% 4,3% £22,4% / Bullish
CHILE ECH [ 07 (] STOCKS 257 -07% -28% 11,3% -3,5% 18,3% 9,3 Bearish
TESLA TSLA [© 09 STOCKS 8645 | -6,6% -3,0% -18,2% 21,0% 65,8%1 -4,9 Bullish
MEXICO EwWw [F -04 [ ) STOCKS 453  -1,1% -3,1% -10,4% -7,8% 529,9% -8,9 Bearish
POLAND EPOL [* 03 (] STOCKS 140 -15% -31% -33,7% -36,7% 36.8% / Bearish
COFFEE FUT Kcu2 [ -04 (] COMMOD 2095 | -45% -3,6% -6,7% 13,1% 38,9% / Bearish
NATGAS UNG [© 05 ] COMMOD 276 -21% -3,7% 120,7% 89,0% 168,8% 1 10,2 Bullish
WHEAT FUT wu2 [ -09 (] COMMOD 7758 -0,9% -4,0% 12% 8,.8% WAT7% / Bearish
SOYBEAN FUT sx2 [ 08 COMMOD 1408,8 -0,6% -4,1% 11,0% 12,6% E4T0% / Bearish
COMMODITIES (All) DBC [* -1,3 COMMOD 249 -04% -47% 19,7% 29,7% Mo,3% 1,7 Bearish
ENERGY XLE  [* 0,2 STOCKS 731 | 20% -68% 317% 49,0%  423% 538 Bearish
OIL ETF uso | -1,9 COMMOD 715 00% | -83% 31,6% 487%  [386% 7.6 Bearish

LUMBER FUT LBU2 | -16 o COMMOD 4792 | -42%  -9,1% -51,7% -208%  3856% / Bearish
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Description/Code

TOP 25 YTD PERFORMERS

NATGAS
ENERGY
OIL ETF
FCOJ-A FUTURE
USD-ARS
WTI OIL FUT
EUR-TRY
COMMODITIES (All)
URANIUM MINING
USD-JPY
LEAN HOGS FUT
CLEAN ENERGY
PALLADIUM ETF
CORN FUT
AUD-JPY
DOLLAR INDEX
CHF-JPY
CHILE
USD-NOK
SOYBEAN FUT
SOLAR ENERGY

USD-KRW
TURKEY
USD-PHP

S&P METALS & MINING

Nov20

UNG
XLE
uso
Jou2
USDARS
CLU2
EURTRY
DBC
CccJ
USDJPY
LHV2
INRG
PALL
cz2
AUDJPY
DXY
CHFJPY
ECH
USDNOK
S X2
TAN
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TUR

USDPHP
XME

BOTTOM 25 YTD PERFORMERS

DIGITAL HEALTH
20Y+ UST
WORLD MOMENTUM
SOUTH KOREA
USA MOMENTUM
SEMIS
TAIWAN
EASTERN EUROPE
ITALY
HOMEBUILDERS
CHINA TECH
EM Sovereign Bonds
RETAILERS
UST Long Dur
Al
GERMANY
CLOUD
POLAND
ROBOTICS & Al
Nvidia
SOCIAL MEDIA
Recent IPOs
ARK INNOVATION
Bitcoin
Facebook

EDOC
TLT
IWMO
EWY
MTUM
XSD
EWT
LYCE
EWI
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CQQQ
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XRT
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AIQ
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socCL

IPO
ARKK
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Meta
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TOP/BOTTOM PERFORMERS
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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS
Description/Code E Z-score Score 8/6/2022 Last A1D AMTD AYTD AY
TOP 25 A1Y PERFORMERS
NATGAS UNG [* 0,5 ] COMMOD 276 -21% -3,7% [120,7% 89,0%
EUR-TRY EURTRY [~ 0,9 @ FX 183 -0,4% 0,0% 21,4% = 81,2%
URANIUM MINING ccy o7 (] COMMOD 258 | 85% 0,0% 182% 51,7%
ENERGY XLE [* 0,2 (] STOCKS 731 2,0% -6,8% 31,7% 49,0%
OIL ETF uso [ -1,9 @ COMMOD 71,5 0,0% | -8,3% 31,6% 48,7%
WTI OIL FUT cLu2 | -18 COMMOD 890 05% | -97% 244% 39,7%
USD-ARS USDARS [* 1,6 (] FX 1329 02% 1,3% 29,4% 37,2%
COMMODITIES (All) DBC [* -1,3 COMMOD 249 -04% -47% 19,7% 29,7%
GLOBAL CARBON KRBN [* 1,5 @ STOCKS 470 03% 66% -7,7% 26,4%
LEAN HOGS FUT LHv2 [» 1,8 (] COMMOD 984 0,8% 12% 17,1% 25,6%
FCOJ-AFUTURE Nov20 JOU2 [ 20 @ COMMOD 1829  1,9% 6,3% 29,7% 24,8%
USD-JPY USDJPY [* -0,5 (] FX 1350 1,6% 1,3% 17,3% 23,0%
TESLA TSLA  [» 09 STOCKS 864,5 | -6,6% -3,0% -18,2% 21,0%
CORN FUT czz2 [ o7 (] COMMOD 6100 0,6% -1,6% 11,7% 20,3%
USD-CLP USDCLP [~ -0,6 ] FX 9172  1,6% 1.8% 7,7% 17,6%
COTTON FUT c1z2 |© 11 (] COMMOD 96,1 16% -0,6% 38% 17,4%
CHF-JPY CHFJPY [© -0,2 (] FX 1405 1,0% 0,4% 11,4% 16,0%
USD-ZAR USDZAR [~ -0,5 @ FX 168 10% 09% 53% 156%
DOLLAR INDEX DXY [* -04 (] FX 1066 0,9% 0,7% 11,4% 15,6%
AUD-JPY AUDJPY [~ -0,4 @ FX 934 08% 03% 11,6% 14,9%
S&P METALS & MINING XME [© 1,8 @ STOCKS 485 | 23% 05% 82% 13,6%
USD-KRW USDKRW [~ -1,7 (] FX 12983 -0,9% -0,1% 9,1% 13,5%
COFFEE FUT Kcu2 - -0,4 (] COMMOD 2095 | -45% -3,6% -6,7% 13,1%
SOYBEAN FUT sx2 [ o8 (] COMMOD 1408,8 -0,6% -4,1% 11,0% 12,6%
Apple AAPL [ 18 (] FANG 1654 -03% 1,7% -6,9% 12,4%
BOTTOM 25 A1Y PERFORMERS
HANG SENG HSI [~ -0,8 (] STOCKS 20201,9 0,1% 0,2% -13,7% -22,8%
EASTERN EUROPE LYCE [* 0,6 (] STOCKS 156 -12% -0,4% -24,2% -23,0%
MSCI ALL ASIA AAXJ [ 07 (] STOCKS 682 -01% 02% -17,4% -23,3%
GOLD MINES (Sen.) GDX [ 07 @ PREC MET 263 -06% 0,0% -18,0% -23,3%
INTL REAL ESTATE RWX [ 08 D STOCKS 294  -12% -2,0% -17,4% -23,5%
GOLD MINES (Jun.) GDXJ [ 1,7 (] PREC MET 337 -09% 04% -19,5% -24,6%
NASDAQ BIOTECH IBB > 36 D STOCKS 1314 1,0% 59% -13,9% -24,8%
ITALY EWI [ 15 (] STOCKS 246 -03% -0,1% -25,0% -24,9%
Al AQ [ 16 D STOCKS 231 -0,7% 25% -27,5% -25,7%
BIOTECH XBI > a7 @ STOCKS 92,3 | 40% 138% -17,6% -28,7%
UST Long Dur EDV [© 01 BONDS 101,7 | -29% -0,1% -27,4% -28,9%
RETAILERS XRT [© 1,9 @ STOCKS 669 1,1% 52% -259% -29,3%
EM Sovereign Bonds PCY |© 15 BONDS 196 -01% 1,1% -25,8% -29,3%
MSCI CHINA MCHI [» -1,2 (] STOCKS 496 -0,8% -0,2% -20,7% -30,5%
DIGITAL HEALTH EDOC [ 14 @ STOCKS 130 05% 2,3% -21,4% -30,7%
GERMANY EWG [© 1,2 @ STOCKS 236 -12% 0,1% -28,0% -31,9%
ROBOTICS & Al BOTZ |* 1,4 STOCKS 36936 -05% 3,1% -354% -32,1%
SOUTH KOREA EWY [© 15 @ STOCKS 60,7 0,0% 03% -22,0% -33,6%
CLOUD cLou | 1,7 STOCKS 48033 -0,2% 6,9% -29,6% -35,0%
CHINA TECH CQQQ [ -01 (] STOCKS 462 04% 25% -25,6% -35,1%
POLAND EPOL [* 0,3 @ STOCKS 140 -15% -3,1% -33,7% -36,7%
Recent IPOs PO » 26 STOCKS 359 1,4% 10,1% -38,0% -44,5%
Bitcoin XBT [© 05 CRYPTO 232985 1,4% -2,1% |-49,7% -45,5%
SOCIAL MEDIA socL [* 08 @ STOCKS 340 -06% 25% -37,0% -483%
Facebook Meta [* 0,0 @ FANG 167,10 -2,0% 5,0% | -50,3% -54,0%
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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS RISK 25Delta  50d_MAV
Description/Code Z-score  Score 8/6/2022 Last A1 D AMTD AYTD AY 10d_Vol  Risk Reversal ST
TOP 25 Z-score PERFORMERS
BIOTECH XBI > a7 STOCKS 92,3 | 4,0% 13,8% -17,6% -28,7%  WA34%_] 0,4 Bullish
NASDAQ BIOTECH BB P> 36 STOCKS 1314 1,0% 59% -139% -24,8%  W240% 0,3 Bullish
Recent IPOs PO > 26 STOCKS 359 1,4% 10,1% -38,0% -445%  W37,7% ] 0,5 Bullish
PLATINUM ETF PPLT > 24 @ PREC MET 867 0,3% 44% -3,6% -7,8% 24,2% 0,3 Bullish
TURKEY TUR » 24 (0] STOCKS 202 06% 51% 88% -10,1%  E18,6% 0,4 Bullish
BRAZIL Ewz [» 21 STOCKS 298  15% 25% 6,0% -202% @ E27,1% 0,3 Bullish
ARK INNOVATION ARKK [ 20 @ STOCKS 50,1 -0,2%  10,9% -47,1% -59,8% 58,7% 0,6 Bullish
FCOJ-AFUTURE Nov20 Jou2z [ 20 (] COMMOD 1829 1,9% 6,3% 29,7% 24,8% 30,2% 0,3 Bullish
CONVERTIBLES IcvT  [F 2,0 (] CONVERTIBLES 741  0,0% 2,2% -17,0% -22,0%  [EI13,6% 0,2 Bullish
TRANSPORTATION YT P 19 STOCKS 2394 06% 2,8% -13,4% -4,5% £21,0% 0,2 Bullish
THAILAND THD [ 19 (0] STOCKS 696 0,0% 14% -8,6% -3,8% £17,3% 0,2 Bullish
RETAILERS XRT [F 19 STOCKS 669 1,1% 52% -259% -29,3%  W3672% 0,3 Bullish
GAMES HERO [» 1,9 STOCKS 15532 0,6% 3,8% -19,4% -21,3%  [E16,0% 0,2 Bullish
LATAM 40 ILF = 1,9 ) STOCKS 237  12% 0,6% 1,1% -20,3%  E23,8% 0,3 Bearish
Amazon AMZN [© 1,9 FANG 1408 -12% 4,3% -155% -16,6%  W70;3% ] 0,4 Bullish
LEAN HOGS FUT LHv2 [* 1,8 ) COMMOD 984 0,8% 12% 17,1% 25,6% £20,0% / Bullish
S&P METALS & MINING XME [© 18 (0] STOCKS 485 | 23% 05% 82% 13,6% 26,7% 0,4 Bullish
Apple AAPL [© 1,8 o FANG 1654 -03% 1,7% -6,9% 12,4% 39,2% 0,3 Bullish
GOLD MINES (Jun.) GDXJ [F 1,7 o PREC MET 337 -09% 04% -19,5% -24,6%  E383% 0,4 Bearish
ARES MSCI EUROPE FINAN EUFN [* 1,7 [} STOCKS 161 -01% 12% -19,8% -19,6%  E27,3% 0,3 Bearish
TECHNOLOGY XLK [P 1,7 (0] STOCKS 1470 -02% 1,9% -154% -5,1% 529,3% 0,3 Bullish
SMALL CAPS wM P 1,7 @ STOCKS 1908 0,8% 1,9% -142% -141%  Lh52% 0,2 Bullish
CLOUD cLou 1,7 (@) STOCKS 48033 -0,2% 6,9% -29,6% -350%  W43,6% 0,3 Bullish
COPPER ETF CPER [ 17 o PREC MET 216 | 22% -0,6% -20,7% -189%  [27,1% 0,3 Bearish
SOLAR ENERGY TAN  [» 17 ) STOCKS 848 16% -09% 10,1% -2,6% 56,42% 0,5 Bullish
BOTTOM 25 Z-score PERFORMERS
CSI 300 (HKD) 2811 |© -0,7 ) STOCKS 174  2,3% -0,3% -182% -16,7%  BI92% 1 0,2 Bearish
EUR-NOK EURNOK [* -0,7 [ ] FX 10,0 0,0 09% -0,5% -4,4% 91 % 0,1 Bearish
USD-MXN USDMXN [* -0,8 Q FX 204 03% 02% -0,6% 2,4% 16,9% 0,1 Bullish
EUR-DKK EURDKK [ -0,8 [} FX 74 00% 00% 01% 0,1% I 0,2% 0,0 Bullish
HANG SENG HSI  F -08 o STOCKS 202019 0,1% 02% -13,7% -22,8%  W249% 0,3 Bearish
CSI300 (US ETF) ASHR [* -0,9 o STOCKS 312 1,1% -0,3% -20,1% -189%  E14,8% 0,2 Bearish
USD-SGD USDSGD [* -0,9 D FX 14  04% 01% 24% 2,2% 0 4,8% 0,0 Bearish
CAD-ZAR CADZAR [ -0,9 [} FX 130 04% -0,1% 2,7% 115% 15,2% 0,1 Bullish
COCOA FUT cczz F -09 o COMMOD 23410 -2,0% -13% -8,6% -64% 252% 0,2 Bearish
HONG KONG EWH [* -09 o STOCKS 211 02% -0,8% -9,1% -18,8%  EI3,7% 0,2 Bearish
CSI 300 index SHSZ | -0,9 o STOCKS 41569 1,4% -0,3% -159% -155%  E18,0% 0,2 Bearish
WHEAT FUT wuz [F -09 ) COMMOD 7758  -0,9% -4,0% 12% 8,8% AT,7% ] 0,4 Bearish
USD-INR USDINR [* -1,0 o FX 792 -03% 00% 66% 6.8% 0 6,3% 0,1 Bullish
CHINA A50 XIN9 7 -1.1 ) STOCKS 136320 0,9% -0,6% -13,2% -11,6%  I16,6% 0,2 Bearish
1-3Y UST SHY [» -1,2 ) BONDS 825 -04% -0,7% -3,6% -4,3% I 3,5% 0,0 Bearish
USD-IDR USDIDR [* -1,2 ) FX 148940 -0,3% 0,4% 4,4% 3,8% 0 53% 0,0 Bullish
MSCI CHINA MCHI [* -1,2 [ ] STOCKS 49,6 -0,8% -0,2% -20,7% -30,5% E230% 0,4 Bearish
EUR-RON EURRON [* -1,3 ) FX 49 0,0% -01% -05% 0,2% I 1,2% 0,0 Bearish
COMMODITIES (All) DBC [F -1,3 COMMOD 249 -04% -4,7% 19,7% 29,7% 519,3% 0,2 Bearish
EUR-PLN EURPLN [* -1,3 ) FX 47 0,0% -06% 27% 3,6% £17,9% 0,1 Bullish
DKK-SEK DKKSEK [» -1,4 o FX 14 -05% -05% 02% 1,2% 0 43% 0,1 Bearish
USD-BRL USDBRL | -1,6 ) FX 52  -10% -02% -7,3% -16%  [17,8% 0,2 Bearish
LUMBER FUT LBU2 [|* -1,6 o COMMOD 4792 | -42% -9,1% -51,7% -20,8% ©38,6%.] / Bearish
USD-PHP USDPHP > -1,6 ) FX 552 -0,7% 0,1% 83%  9,9% 2,5% 0,1 Bullish
USD-KRW USDKRW > -1,7 ) FX 12983 -0,9% -0,1% 9,1% 13,5% [s,9% 0,1 Bullish
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