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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS

Description/Code Z-score Score 12/7/2024 Last A1 D AMTD AYTD A1Y
TOP 25 DTD PERFORMERS
COFFEE FUT KCH5 [ 1,8 @ COMMOD 3303 | 53% 38% 73,8% 83,8%
TESLA TSLA P 3,0 @ MAG7 3892  53% 128% 56,6% 62,6%
ARK INNOVATION ARKK [» 29 @ ARKK 629 | 42% 85% 20,1% 30,9%
LVMH ($adr) LVvMU [ 2,6 Q SUPER? 1338  41% 7,6% -17,6% -13,3%
MODERNA MRNA > 0,8 @ STOCKS 444  35% 3,2% |-55,3% -44,9%
AMAZON AMZN [ 3.2 @ MAG7 2270 29% 92% 49,4% 57,1%
SUGAR FUT SBH5 [ 1,1 @) COMMOD 218 | 29% 35% 53% -0,1%
META/FACEBOOK META [ 25 @ MAG7 6238 24% 86% 76,2% 96,5%
CONSUMER DISCRET. XLy [ 32 @ US SECTOR 2328 21% 47% 30,2% 36,1%
GLOBAL CARBON KRBN [* -1,0 @ CARBON 309 2,0% -1,4% -154% -9,0%
FCOJ-AFUTURE Nov20 JOF5 [* 0,6 @ COMMOD 5040 19% 06%  685% 63,2%
BIOTECH XBI [~ 0,3 @ US SECTOR 991 1,9% -05% 11,0% 24,6%
NETFLIX NFLX [» 1,9 @ MAG7 9347 18% 54%  92,0% 109,2%
NOVO ($adr) NVO [F 19 [ ] STOCKS 1108 1,8% 3,7% 7,1% 13,5%
SEMIS Xsb [ 15 @ US SECTOR 2578 1,7% 4,0% 14,7% 30,3%
CLOUD cLou |F 18 @ THEMATIC 6726,1 1,6% 4,0% 13,9% 23,1%
HANG SENG (ETF) HSI [~ 1,0 @ CHLEQ.IDX 198659 1,6% 2,3% 165% 21,6%
SCHNEIDER ($adr) SBGS [ 26 @ SUPER? 532 15% 32% 322% 43,6%
FRANCE EWQ [F 14 @ EUR.EQ.S$ETF 372  14% 27% -50% -1,1%
CHINA TECH CQQQ [* 01 @) STOCKS 410 14% 1,1% 14,1% 14,9%
Al AIQ - 29 @ THEMATIC 403  13% 37% 29,1% 37,1%
Recent IPOs IPO [~ 1,3 @ THEMATIC 46,9 13% 1,9% 245% 37,7%
USD-BRL USDBRL [© 1,7 @ FX 6,1 13% 19% 254% 24,1%
CSI 300 index SHSzZ [© 0,2 @ CHIEQ.IDX 39731 13% 14% 158% 16,9%
RETAILERS XRT [ 1,3 @ US SECTOR 836 13% 1,0% 156% 26,0%
BOTTOM 25 DTD PERFORMERS
CONSUMER STAPLES XLP [» 0,8 @ US SECTOR 824 | -05% -1,0% 14,4% 17,2%
SAP ($adr) SAP [» 25 @ SUPER? 2541 -05% 7,0% 64,4% 60,7%
LOW VOLATILITY SPLV F -0,7 @ STYLE 731 | -0,6% -2,4% 16,6% 18,5%
HEALTH CARE XLV [~ -0,6 (] US SECTOR 1443 -0,6% -2,1% 58% 9,3%
UK EwWU [ 1,3 @) COUNTRY 359  -0,6% 0,3% 86% 11,1%
SPAIN EWP [ 21 @) COUNTRY 337  -0,6% 2,9% 10,0% 10,0%
MEXICO EwWwW [» 09 @ COUNTRY 51,7  -0,7% 2,8% -23,8% -19,0%
NEW ENERGY NRJ [~ -0,2 (@) THEMATIC 271 -0,7% -19% -3,4% 2,7%
PALLADIUM ETF PALL [» -1,0 @ PREC MET 878 | -0,8% -2,7% -132% 0,1%
COMMODITIES (All) DBC [* -1,3 @ COMMOD 219 | -08% -1,0% -0,6% 0,6%
CAD-ZAR CADZAR > -2,8 @ FX 12,7  -09% -13% -78% -8,7%
CANADA EwWC [ 07 @ COUNTRY 429 | -0,9% -0,9% 16,9% 22,7%
PLATINUM ETF PPLT [ -14 @ PREC MET 850 | -0,9% -2,3% -6,7% 3,6%
Us POT MSOS |- -1,6 @ THEMATIC 41  -1,0% -88% -41,1% -45,6%
GAMES HERO [ 1,7 ] THEMATIC 251 | -1,0% 25% 24,2% 26,6%
SOUTH KOREA EwWY [F -19 @ COUNTRY 550 | -1,0% -43% -16,1% -10,1%
AUD-JPY AUDJPY [~ -1,9 @ FX 959 | -1,0% -1,7% -02% -0,6%
SILVER ETF SIVR [ 0,3 PREC MET 296 | -1,1% 12% 30,0% 29,1%
XAG-USD X-RATE XAGU [» 0,6 PREC MET 310 | -1,1% 1,1% 30,1% 29,6%
UTILITIES XLU [~ -0,4 US SECTOR 79,7 | -1,2% -3,9% 25.8% 25,2%
BRENT OIL FUT CoG5 |» -1.4 @ COMMOD 711 | -13% -1,0% -44% -2,9%
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COTTON FUT CTH5 [|© -0,8 @ COMMOD 70,1 -25% -11,9% -9,9% E1,7% / Bearish -3,5% Bearish -7,7% [J38
AUSTRALIA EWA [ -11 @ COUNTRY 25,7 -28% 5,6% 14,0% l]l3,5% -1,2 Bearish -1,8% Bullish 2,5% @[50
WTI OIL FUT CLF5 [|F -15 @ COMMOD 67,2 -1,2%  -3,9% / .El4% / Bearish -3,9% Bearish -9,2% [043

LATAM 40 ILF [ -16 @ EM Latam 23,1 -0,3% -20,5% -16,9% lﬂ,g% 0,0 Bearish -7,5% Bearish -13,4% [J38
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Description/Code
TOP 25 MTD PERFORMERS
TESLA TSLA
AMAZON AMZN
META/FACEBOOK META
ARK INNOVATION ARKK
LVMH ($adr) LVMU
SAP ($adr) SAP
NETFLIX NFLX
GREECE GREK
MICROSOFT MSFT
CONSUMER DISCRET. XLY
COCOA FUT CCH5
POLAND EPOL
EUROPE TECH ITEC
EAST EU (ex. Russia) LYCE
SEMIS XSD
CLOUD CLOU
ELILILLY & CO LLY
ITALY EWI
DAX index DAX
COFFEE FUT KCH5
EURO STOXX 50 C50
NOVO ($adr) NVO
Al AlQ
TURKEY TUR
GOOGLE GOOG
BOTTOM 25 MTD PERFORMERS
URANIUM ETF URA us
S&P BANK KBE
US REGIONAL BANKS KRE
FINANCIAL SECTOR XLF
OIL ETF USso
NEW ENERGY NRJ
VALUE VTV
HEALTH CARE XLV
GOLD MINES (Sen.) GDX
CLEAN ENERGY INRG
PLATINUM ETF PPLT
LOW VOLATILITY SPLV
INDUSTRIAL XLI
US DIVIDENDS SCHD
COTTON FUT CTH5
US REAL ESTATE IYR
BERKSHIRE BRK/
PALLADIUM ETF PALL
AUSTRALIA EWA
RARE EARTH REMX
KKR & CO INC KKR
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TREND ASSET CLASS PRICE
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MATERIALS
HOMEBUILDERS
UTILITIES
SOLAR ENERGY
Leaders & Laggards

Description/Code

XLB
XHB
XLU
TAN

TOP 25 YTD PERFORMERS

NVIDIA NVDA
COCOA FUT CCH5
Bitcoin XBT
NETFLIX NFLX
KKR & CO INC KKR
META/FACEBOOK META
COFFEE FUT KCH5
FCOJ-AFUTURE Nov20  JOF5
SAP ($adr) SAP
TESLA TSLA
AMAZON AMZN
ELI LILLY & CO LLY
URANIUM MINING CCJ
USA MOMENTUM MTUM
WORLD MOMENTUM IWMO
FINANCIAL SECTOR XLF
SCHNEIDER ($adr) SBGS
S&P BANK KBE
AGS (commod) DBA
CONSUMER DISCRET. XLY
XAG-USD X-RATE XAGU
SILVER ETF SIVR
BERKSHIRE BRK/
Al AlQ
NASDAQ 100 QQQ
BOTTOM 25 YTD PERFORMERS
USD-ZAR USDZAR
CSI 300 (HKD) 2811
NEW ENERGY NRJ
USD-MYR USDMYR
WTI OIL FUT CLF5
EUR-USD EURUSD
EUR-GBP EURGBP
BRENT OIL FUT COG5
20Y+ UST TLT
FRANCE EWQ
EM LOC CUR BONDS EMLC
UST Long Dur EDV
PLATINUM ETF PPLT
CAD-ZAR CADZAR
CHILE ECH
INTL REAL ESTATE RWX
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-1,6%
-0,2%
0,0%
-1,3%
0,1%
1,4%
-0,1%
0,0%
-0,9%
-0,9%
-0,4%
-0,2%

AMTD

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

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

AYTD

187,6%
158,1%
135,8%
92,0%
90,7%
76,2%
73,8%
68,5%
64,4%
56,6%
49,4%
41,8%
41,7%
38,7%
34,5%
34,0%
32,2%
32,1%
31,4%
30,2%
30,1%

30,0%
30,0%
29,1%
28,6%

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

A1Y

213,0%
159,4%
131,0%
109,2%
111,4%
96,5%
83,8%
63,2%
60,7%
62,6%
57,1%
40,3%
36,0%
47,6%
42,2%
40,9%
43,6%
44,8%
32,2%
36,1%
29,6%

29,1%
31,8%
37,1%
36,8%

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

50dMa

3,5%
24,5%
16,7%
16,0%

8,7%

7,3%
18,7%

4,6%

8,3%
27,7%
13,5%
-2,3%
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4,1%

2,8%

4,9%
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5,3%
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-2,4%
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-17,3%
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20,3%
32,4%
32,2%
27,7%
26,1%
16,9%
29,7%
16,4%
18,5%
44,0%
18,3%
-1,3%
21,1%
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13,6%
8,0%
17,8%
9,3%
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6,1%
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-1,0%
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COTTON FUT
PALLADIUM ETF
CORN FUT
IRON ORE FUT
GLOBAL CARBON

SOUTH KOREA
LVMH ($adr)
WHEAT FUT

CLEAN ENERGY

Leaders & Laggards

CTHS
PALL
CH5
SCOF
KRBN

EWY
LVMU
W H5
INRG

Description/Code
TOP 25 AY PERFORMERS
WTI OIL FUT CLF5
CORN FUT CH5
SOYBEAN FUT SF5
WHEAT FUT W H5
LEAN HOGS FUT LHG5
LIVE CATTLE FUT LCG5
NVIDIA NVDA
USD-ARS USDARS
COCOA FUT CCH5
Bitcoin XBT
KKR & CO INC KKR
NETFLIX NFLX
META/FACEBOOK META
COFFEE FUT KCH5
FCOJ-A FUTURE Nov20 JOF5
TESLA TSLA
SAP ($adr) SAP
AMAZON AMZN
USA MOMENTUM MTUM
S&P BANK KBE
SCHNEIDER ($adr) SBGS
WORLD MOMENTUM IWMO
FINANCIAL SECTOR XLF
ELILILLY & CO LLY
US REGIONAL BANKS KRE
BOTTOM 25 A1Y PERFORMERS
USD-HKD USDHKD
AUD-JPY AUDJPY
CSI 300 (HKD) 2811
USD-PEN USDPEN
FRANCE EWQ
EUR-CHF EURCHF
EUR-PLN EURPLN
20Y+ UST TLT
EUR-USD EURUSD
UST Long Dur EDV
BRENT OIL FUT COG5

© -0,8
- -1,0

1.0
0,6

-~ -1,0
- -1,9

2,6
-0,3

- -0,6

Z-score

- -15

1.0

- -0,1
© -0,3

1.0

07
- 02

1.3
15
14
0,6
1,9
2,5
1,8
0,6
3,0
2,5
3,2
1,7
0,1
2,6

1,6
0,3
12
0,0

- -1,2
©-1,9
#DIV/O!
- -2,0

14

© 14
- 1,8

1,7
0,4
1,7

©-1,4

COMMOD
PREC MET
COMMOD
COMMOD
CARBON

COUNTRY
SUPER7
COMMOD
THEMATIC

The Leaders Laggards Report

70,1
87,8
440,0
103,1
30,9

55,0
133,8
557,3

6,6

TREND ASSET CLASS PRICE

Score

0000 0000000000000 000000

00000000000

12/7/2024

COMMOD
COMMOD
COMMOD
COMMOD
COMMOD
COMMOD
MAG7
FX
COMMOD
CRYPTO
STOCKS
MAG7
MAG7
COMMOD
COMMOD
MAG7
SUPER7
MAG7
STYLE
US SECTOR
SUPER7

STYLE
US SECTOR
STOCKS
US SECTOR

FX
FX
CHLEQ.ETF
FX
EUR.EQ.$ETF

FX

FX
BONDS

FX
BONDS

COMMOD

Last

67,2
440,0
993,8
557,3

87,3
186,2
142,4
1012,7

9853,0
HHHHHH

158,0
934,7
623,8
330,3
504,0
389,2
254,1
227,0
217,6

60,8

53,2

83,1
50,4
826,7
66,6

7,8
95,9
13,1

3,7
37,2

0,9

4,3
94,4

11
76,0
71,1

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

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

-11,9%
-13,2%
-14,4%
-15,3%
-15,4%

-16,1%
-17,6%
-18,0%
-19,1%

-9,9%
0,1%
/
-12,5%
-9,0%

-10,1%
-13,3%
/
-12,8%

TOP/BOTTOM PERFORMERS

A1 D

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

-0,3%
0,0%
0,1%
0,3%

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

AMTD

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

1,1%
-1,8%
3,9%
-1,7%

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

AYTD

-3,9%
-14,4%
-20,7%
-18,0%
12,8%

1,4%
187,6%
25,3%
158,1%
135,8%
90,7%
92,0%
76,2%
73,8%
68,5%
56,6%

64,4%
49,4%

38,7%

32,1%

32,2%

34,5%
34,0%
41,8%
27,0%

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

AY

/
/
/
/
/
/

213,0%
178,5%
159,4%
131,0%
111,4%
109,2%
96,5%
83,8%
63,2%
62,6%
60,7%
57,1%
47,6%
44,8%
43,6%

42,2%
40,9%
40,3%
40,0%

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

s 1%
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9 1%
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=30/1%
49,6%
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I 8,9%
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9% ]
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0 4,1%
E124%
0 23%
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Bearish
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-8,3%
1,4%
-0,2%
-2,1%
-9,9%
0,3%
-5,2%
-5,6%

50dMa

-3,9%
1,4%
-1,6%
-5,2%
4,4%
-0,7%
3,5%
2,2%
24,5%
16,7%
8,7%
16,0%
7,3%
18,7%
4,6%
27,7%
8,3%
13,5%
4,1%
6,7%
2,5%

2,8%
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USD-THB USDTHB > -2,0 FX
EUR-GBP EURGBP [ -1,0 @ FX
GBP-ZAR GBPZAR [* 0,1 FX
EM LOC CUR BONDS EMLC [~ -0,1 @ BONDS
INTL REAL ESTATE RWX | -0,3 ] US SECTOR
CHILE ECH [ 11 @ COUNTRY
USD-ZAR USDZAR [* -1,0 @) FX
USD-MYR USDMYR [© -1,8 @ FX
CAD-ZAR CADZAR > -2.8 @ FX
GLOBAL CARBON KRBN [© -1,0 @ CARBON
COTTON FUT CTH5 [ -0,8 @ COMMOD
SOUTH KOREA EWY [ -1,9 @ COUNTRY
IRON ORE FUT SCOF |© 06 @ COMMOD
CLEAN ENERGY INRG [ -0,6 [ ] THEMATIC

Leaders & Laggards

Description/Code Z-score  Score 12/7/2024
TOP 25 Z-score PERFORMERS
CSI 300 (HKD) 2811 #DIV/O! [ ] CHI.EQ.ETF
AMAZON AMZN = 3,2 () MAG7
CONSUMER DISCRET. XLy [ 3.2 (] US SECTOR
TESLA TSLA P 3,0 () MAG7
Al AIQ > 29 @ THEMATIC
ARK INNOVATION ARKK [ 29 (] ARKK
MICROSOFT MSFT [* 2,6 (] MAG7
SCHNEIDER ($adr) SBGS [ 2.6 (] SUPER7
LVMH ($adr) LVMU » 2,6 (@) SUPER7
ITALY EWI > 26 @ COUNTRY
USD-AUD USDAUD [* 2,6 (] FX
USD-CAD USDCAD > 25 @ FX
META/FACEBOOK META [ 25 (] MAG7
NASDAQ 100 QQQ * 25 (] STK-IDX (etf)
SAP ($adr) SAP [» 25 @ SUPER?
EUROPE FINANCIAL EUFN > 24 @ EUR-SECTOR
EUROPE TECH ITEC > 24 @) STOCKS
EURO STOXX 50 C50 P 24 @ EUR.EQ.IDX
GERMANY EWG > 24 @ EUR.EQ.$ETF
EAST EU (ex. Russia) LYCE [ 22 @ EM East
TURKEY TUR P 22 Q COUNRY
AGS (commod) DBA [* 21 @ COMMOD
SPAIN EwWP P 21 @ COUNTRY
SOCIAL MEDIA socL [ 21 @ THEMATIC
EM Sovereign Bonds PCY [* 20 @ BONDS
BOTTOM 25 Z-score PERFORMERS
EUR-GBP EURGBP [~ -1,0 @ FX
EUR-JPY EURJPY [ -1,1 (] FX
AUSTRALIA EWA [© -11 COUNTRY
USD-HKD USDHKD [~ -1,2 FX
MATERIALS XLB [~ -1,3 US SECTOR

COMMODITIES (All) DBC 13 @ COMMOD

34,1
0,8
23,0
23,8
24,4
25,6
18,0
4,4
12,7
30,9
70,1
55,0
103,1
6,6

TREND ASSET CLASS PRICE

Last

13,1
227,0
2328
389,2

40,3

62,9
4436

53,2
133,8

37,8

16
1,4
623,8
526,5
254,1

24,5
134,5
127,2

33,4

24,8

37,8

27,3

33,7

44,7

21,0

0,8
158,6
25,7
7,8
91,9
21,9

The Leaders Laggards Report

-02% -0,6% -05% -3,2%
00% -02% -43% -3,2%
01% -02% -14% -3,6%
-0,1% -05% -62% -4,2%
-02% -1,5% -10,7% -4,7%
-04% 11% -91% -4,9%
01% -02% -1,8% -4,9%
-02% -0,6% -38% -53%
09% -13% -7,8% -8,7%
2,0% -1,4% -154% -9,0%
-1,4%  -2,5% -11,9% -9,9%
-1,0%  -43% -16,1% -10,1%
-0,3% -0,9% -153% -12,5%
-0,4% -2,3% -19,1% -12,8%
TOP/BOTTOM PERFORMERS

A1 D AMTD  AYTD A1Y

00% 00% -21% -0,7%
2,9% 92% 494% 57,1%
2,1% 47% 302% 36,1%
53% 128% 56,6% 62,6%
13% 3,7% 29,1% 37,1%
42% 85% 20,1% 30,9%
02% 4,7% 18,0% 20,3%
15% 3,2% 322% 43,6%
41% 7,6% -17,6% -13,3%
04% 39% 11,3% 14,3%
10% 1,9% 66% 25%

1,0% 11% 69% 4,1%

24% 86% 762% 96,5%
09% 33% 28,6% 36,8%
-05% 7,0% 64,4% 60,7%
-03% 25% 16,8% 20,2%
04% 44% 89% 11,9%
0,6% 3,8% 13,6% 14,7%
-0,1% 35% 125% 16,1%
00% 43% 81% 10,9%
0,7% 3,7% 17,2% 8,8%

09% 1,8% 31,4% 32,2%
-0,6% 2,9% 10,0% 10,0%
10% 33% 10,8% 156%

04% 13% 20% 5,8%

0,0 -0,2% -43% -3,2%
-02% 0,1% 1,8% 0,0%
-1,5% -2,8% 56% 14,0%
0,0 0,00 -0,4% -0,4%
-0,4% -3,0% 7,4% 13,4%
-08% -1,0% -0,6% 0,6%
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13,7%
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11,7%
11,6%
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Risk Reversal
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-3,5%
-9,9%
-0,2%
-5,6%

50dMa

0,0%
13,5%
11,1%
27,7%

5,8%
19,0%

5,0%

2,5%

0,3%

0,4%

3,3%

2,0%

7,3%
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2,3%

2,5%

3,7%
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