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Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS RISK 25Delta  50d_MAV
Description/Code Z-score Score 9/21/2024 Last A1 D AMTD AYTD AY 10d_Vol  Risk Reversal ST
TOP 25 DTD PERFORMERS
URANIUM MINING CCJ - 23 @ NUCLEAR 444 | 81% 8,7% 3,0% 14,5% 48,7% 1 -3,8 Bullish
NATGAS UNG P 21 (@) COMMOD 15,3 50% 14,7% -24,4% -42,1% 43 5%] -10,2 Bullish
URANIUM ETF URAus | 1,6 @] COMMOD 27,2 4,1% 49% -1,8% 5,1% [738,1% 1| / Bullish
SUGAR FUT SBH5 > 2.8 @ COMMOD 22,7 32% ' 15,7% 9,8% -5,3% 135,0%1 / Bullish
FCOJ-A FUTURE Nov20 Jox4 | 1,0 ) COMMOD 4909 3,1% 6,6% 59,3% 67,2% 44.2% 1 / Bullish
UTILITIES XLU > 22 @ US SECTOR 80,1 2,6% 5,0% 26,4% 26,3% I16,6% -1,6 Bullish
GOLD MINES (Jun.) GDXJ [© 1,6 ) PREC MET 49,7 2,1% 8,1% 31,1% 452% 139,2%! 6,2 Bullish
GOLD MINES (Sen.) GDX [~ 1,6 @ PREC MET 40,5 2,0% 49% 30,6% 40,1% 30, 1% 0,6 Bullish
USD-BRL USDBRL [* -0,8 @) FX 5,5 1,6% -1,7% 13,6% 12,9% I16,6% / Bearish
HANG SENG (ETF) HSI > 22 @ CHI.EQ.IDX 18258,6 1,4% 15% 7,1% 1,1% E17,2% / Bullish
XAU-USD X-RATE XAUU [ 24 () PREC MET 26219 14% 4,7% 27,1% 35,8% 13,1% / Bullish
GOLD ETF GLD [ 24 @ PREC MET 2422 13% 47% 26,7% 36,0% 15,0% 0,8 Bullish
XAG-USD X-RATE XAGU [F 1,7 () PREC MET 31,2 1,3% 8,0% 31,0% 34,2% 29.4% / Bullish
SILVER ETF SIVR [ 1,7 ] PREC MET 29,8 12% 7,9% 30,8% 32,8% 132,9% 1,9 Bullish
JAPAN (HEDGED) DXJ [~ 0,9 ] COUNTRY 105,3 1,2% -2,1% 19,6% 17,5% I19,2% 4,0 Bullish
LIVE CATTLE FUT Lcz4 P 26 (@) COMMOD 1832 1,1% 3,2% 1,4% -7,1% 1 8,0% / Bullish
INDIA EPI [~ 1,8 () EM $ETF 50,2 1,0% 04% 22,4% 36,6% 10,4% -1,9 Bullish
AMAZON AMZN [~ 1,8 ] MAG7 1916 09% 7,3% 26,1% 48,1% I19,9% -4,4 Bullish
EUR-JPY EURJPY [* 0,8 [ ] FX 1606 0,9% -0,6% 3,1% 1,5% [10,1% / Bearish
GOOGLE GOOG [© 0,9 @) MAG7 1646 09% -0,3% 16,8% 25,3% 743,0% 1 / Bearish
USD-JPY USbJPY [» 0,3 ] FX 1439 0,9% -16% 2,0% -3,0% [710,3% / Bearish
INDIA Small Caps SMIN [~ 1.4 (] STOCKS 86,3 0,8% 2,3% 23,7% 38,7% D9,8% -0,8 Bullish
AUD-JPY AUDJPY [~ 0,8 [ ] FX 97,9 0,8% -1,0% 2,0% 2,4% D.Z,O% / Bearish
ELILILLY & CO LLY [~ -0,4 (] STOCKS 9215 0,7% | -4,0% 58,1% 67,5% Iﬂ4% -1,9 Bullish
COTTON FUT CTz4 = 20 @) COMMOD 73,5 0,7% 50% -7,4% -9,8% EEEE% / Bullish
BOTTOM 25 DTD PERFORMERS
GERMANY EWG [~ 1,0 (] EUR.EQ.$ETF 32,7 -1,2% 0,2% 10,1% 22,5% 1Z.9% -3,5 Bullish
DIGITAL HEALTH EDOC [» 15 () THEMATIC 9,7 -12% 32% -4,4% 6,0% 120,2%1 /
NEW ENERGY NRJ [~ 1,0 (] THEMATIC 27,1 -1,3% 15% -35% -7,2% 21,3% / Bullish
TURKEY TUR [~ 0,9 (] COUNRY 37,3 -1,3% 0,6% 155% -0,5% 21,9% -2,9 Bearish
INTL REAL ESTATE RWX [|» 06 ] US SECTOR 277  -1,4% 21% 16% 14,5% 15,1% 0,0 Bullish
EURO STOXX 50 C50 > 0,2 ] EUR.EQ.IDX 1238 | -15% -1,7% 10,6% 19,1% 117,8% / Bullish
DAX index DAX [~ 0,3 ] EUR.EQ.DX  18720,0 -1,5% -1,0% 11,8% 20,3% 15,9% -3,5 Bullish
GAMES HERO [ 1,0 ] THEMATIC 229  -15% 2,0% 13,3% 25,0% 24,6% 0,0 Bullish
FRANCE EWQ [~ 0,6 ] EUR.EQ.$ETF 39,7 -15% -05% 1,3% 9,8% 18B,9% -4,9 Bullish
NVIDIA NVDA [© 0,0 @] MAG7 116,0 -1,6% -2,8% 134,2% 182,8% £12,7% / Bearish
SEMIS XSD [~ 0,4 @] US SECTOR 2311  -16% -3.8% 2,8% 21,4% 33,6% -2,0 Bearish
SCHNEIDER ($adr) SBGS [© 1,6 @ SUPER7 52,3 -1,6% 3,0% 30,0% 59,7% 2513% / Bullish
S&P BANK KBE [~ 1,0 ] US SECTOR 53,7  -1,6% -0,3% 16,7% 46,2% 23,4% 0,5 Bullish
SWITZERLAND EWL [~ -15 (@) COUNTRY 50,7 -1,7% -41% 50% 13,4% 13,5% 0,0 Bearish
GLOBAL TIMBER & FOREST woOOD [© 1,1 ] COMMOD 83,6 -1,7% 2,1% 29% 12,7% 16,8% / Bullish
UK Small Caps EWUS [© 0,8 @ STOCKS 39,1 -18% 0,6% 12,6% 22,9% 19,2% 0,0 Bullish
PALLADIUM ETF PALL [ 11 ] PREC MET 97,7 -1,9% 10,3% -3,3% -16,1% 52,6% 1 / Bullish
CLEAN ENERGY INRG [* -0,1 THEMATIC 7.4 -1,9% -0,1% -8,8% -9,9% 22,1% / Bullish
US REGIONAL BANKS KRE [~ 0,9 ] US SECTOR 57,7 -2,0% -0,2% 10,0% 39,2% 26]6% -1,0 Bullish
MEXICO EWW [~ 0,6 @ COUNTRY 54,0 -21% 1,8%  -20,4% -10,0% 26)6% -6,0 Bearish
HOMEBUILDERS XHB [~ 1,4 ] US SECTOR 1222 | 22% 4,1% 27,8% 60,6% 26]8% -7,4 Bullish
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Description/Code

TOP 25 MTD PERFORMERS

SUGAR FUT
NATGAS
TESLA

THAILAND

PALLADIUM ETF
URANIUM MINING
GOLD MINES (Jun.)
XAG-USD X-RATE
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META/FACEBOOK
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FCOJ-AFUTURE Nov20
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US POT
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BOTTOM 25 MTD PERFORMERS
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COMMOD
FX
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TREND ASSET CLASS PRICE

Last
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TOP/BOTTOM PERFORMERS
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CSI 300 index
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SWITZERLAND
Leaders & Laggards
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NETFLIX
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GOLD MINES (Jun.)
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GOLD MINES (Sen.)
SCHNEIDER ($adr)
USA MOMENTUM
WORLD MOMENTUM
HOMEBUILDERS
XAU-USD X-RATE
GOLD ETF
UTILITIES
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INDIA Small Caps
NOVO ($adr)
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HONG KONG
USD-THB
CSI300 (US ETF)
30Y BUXL
TESLA
DIGITAL HEALTH
US POT
USD-ZAR
CSI 300 index
CSI 300 (HKD)
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921,5
228,8
62831,7
701,0
250,8
49,7
31,2
29,8
40,5
52,3
201,6
79,0
122,2
2621,9
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-0,5%
-4,2%
2,1%
1,3%
1.2%
2,0%
-1,6%
0,6%
0,0%
-2,2%
1,4%
1,3%
2,6%

-0,3%
0,9%
0,8%
-5,5%

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

AMTD

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

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

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

AYTD

A1Y

134,2% 182,8%

94,7%
60,8%
59,3%
58,6%
58,1%
48,0%
47,8%
44,0%
33,2%
31,1%
31,0%
30,8%
30,6%
30,0%
28,5%
27,9%
27,8%
27,1%
26,7%
26,4%

26,3%
26,1%
23,7%
23,3%

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

121,6%
117,1%
67,2%
89,8%
67,5%
74,5%
136,2%
82,5%
54,5%
45,2%
34,2%
32,8%
40,1%
59,7%
43,9%
42,5%
60,6%
35,8%
36,0%
26,3%

24,4%
48,1%
38,7%
39,7%

-16,1%
4,7%
-7,2%
-2,2%
-8,9%

-10,0%
6,1%
-6,8%
6,0%

-13,9%
-7,5%

-14,4%

-11,6%
-8,3%
-9,8%

-10,3%

7b,9%
1336% |
21 4%
F13,5%

RISK

10d_Vol

£12,7%
45,0% 1
I18,5%
WA42% ]
E11,2%
m21,4%
I19,6%
AT7%)
W27.2%

130,1%
25.8%
£12,4%
m2316%
126.8%
£13,1%
15,0%
I16,6%
[11,9%
F1d.9%

[o,8%

Fa7.3% |

52,6% 1
13,6%
21,3%
20,0%
0 6,7%
19,4%
£ 7,8%
T776% 1
£20,2%
30,7%
0 47%
19,9%
12,9%
0 4,7%
288%
19,9%

/
-2,0
-1,9
0,0

25Delta

Risk Reversal

6,2

Bearish
Bearish
Bullish

Bearish
50d_MAV

ST

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

Bullish
Bullish
Bullish
Bearish

Bullish
Bearish
Bullish
Bullish
Bearish
Bearish
Bearish
Bullish

Bearish
Bearish
Bearish
Bearish

Bullish
Bearish

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

50dMa

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

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

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

Bearish
Bullish
Bullish

Bullish
200d MAV

LT

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

Bullish
Bullish
Bullish
Bullish

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

-7,5%
0,8%
15,2%
4,7%

200dMa

20,3%
16,1%
24,0%
21,7%
16,7%
15,2%
17,5%
-1,7%
13,8%
15,9%
18,4%
13,6%
13,9%
18,2%
12,6%
9,8%
8,9%
14,8%
13,3%
13,5%
15,4%

10,1%
8,7%
12,0%
1,2%

7,7%
-1,3%
1,7%
4,0%
-8,6%
-3,5%
0,6%
15,1%
4,0%
-20,9%
-6,2%
-7,5%
-5,4%
-6,1%
-4,1%
-10,7%
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CHILE
CLEAN ENERGY
CLOUD
CHINA TECH
ARK INNOVATION

LATAM 40
GLOBAL CARBON
WHEAT FUT
BRAZIL
Leaders & Laggards

ECH
INRG
CLOU

CQQQ
ARKK

ILF
KRBN
W Z4
EWZ

Description/Code
TOP 25 AMMY PERFORMERS
NVIDIA NVDA
USD-ARS USDARS
Bitcoin XBT
COCOA FUT CCz4
KKR & CO INC KKR
META/FACEBOOK META
NETFLIX NFLX
SAP ($adr) SAP
ELILILLY & CO LLY
FCOJ-A FUTURE Nov20 JOX4
HOMEBUILDERS XHB
SCHNEIDER ($adr) SBGS
COFFEE FUT KCz4
AMAZON AMZN
S&P BANK KBE
GOLD MINES (Jun.) GDXJ
USA MOMENTUM MTUM
WORLD MOMENTUM IWMO
GOLD MINES (Sen.) GDX
NOVO ($adr) NVO
US REGIONAL BANKS KRE
INDIA Small Caps SMIN
Recent IPOs IPO
BIOTECH XBI
INDIA EPI
BOTTOM 25 A1Y PERFORMERS
USD-SGD USDSGD
NOK-SEK NOKSEK
BRAZIL EWZ
TESLA TSLA
LIVE CATTLE FUT LCz4
NEW ENERGY NRJ
EUR-PLN EURPLN
USD-ZAR USDZAR
COMMODITIES (All) DBC
CAD-ZAR CADZAR
USD-THB USDTHB

© -0,2
- -0,1

14
1,6
14

- -0,6
~ -0,9

0,2

©-1,3

Z-score

0,0
14
1,6
0,3
2,2
2,4
1.2
2,1
-0,4
1.0
14
1,6
0,0
1,8
1,0
1,6
1.8
12
1.6
-2,3
0,9
14
1,3
1,0

1.8

-2,2
1,0

- -1,3

1,6
2,6
1,0

- 14

-2,2
0,9
-2,1
-2,1

COUNTRY
THEMATIC
THEMATIC
STOCKS
ARKK
EM Latam
CARBON
COMMOD
i COUNTRY
TREND ASSET CLASS

000«

Score 9/21/2024

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

STOCKS
THEMATIC
US SECTOR

EM $ETF

FX
FX
COUNTRY
MAG7
COMMOD
THEMATIC
FX
FX
COMMOD
FX
FX

00000000000 0000 000000000000 000000000

The Leaders Laggards Report

25,8
7,4
5329,0
32,2
46,9

25,6
31,5
568,5
29,2
PRICE

Last

116,0
962,5
62831,7
7658,0
133,2
561,4
701,0
228,8
921,5
490,9
122,2
52,3
250,8
191,6
53,7
49,7
201,6
79,0
40,5
127,5
57,7

86,3
42,9
101,6
50,2

13
1,0
29,2
238,3
183,2
27,1
4,3
17,4
22,2
12,8
32,9

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

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

-8,5%
-8,8%
-9,8%
-10,4%
-10,4%

-12,1%
-13,7%
-15,0%
-16,5%

-2,3%

-9,9%

8,6%
-10,8%
18,6%

-1,1%
-15,0%
-14,7%

-6,4%

TOP/BOTTOM PERFORMERS

A1 D

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

0,8%
-0,6%
-0,8%
1,0%

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

AMTD

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

2,3%
2,8%
0,3%
0,4%

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

AYTD

AY

134,2% 182,8%

19,1%
47,8%
94,7%
60,8%
58,6%
44,0%
48,0%
58,1%
59,3%
27,8%
30,0%
33,2%
26,1%
16,7%
31,1%
28,5%
27,9%
30,6%
23,3%
10,0%

23,7%
13,8%
13,8%
22,4%

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

174,9%
136,2%
121,6%
117,1%
89,8%
82,5%
74,5%
67,5%
67,2%
60,6%
59,7%
54,5%
48,1%
46,2%
45,2%
43,9%
42,5%
40,1%
39,7%
39,2%

38,7%
38,5%
37,9%
36,6%

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

1 8,0%
21,3%
I 1,9%
0 47%
17,4%
0 47%
0 6,7%

0,0 Bearish
/ Bullish
/ Bullish
1,3 Bearish
-3,3 Bullish
0,9 Bullish
0,0 Bearish
/ Bullish
-2,2 Bullish
25Delta 50d_MAV
Risk Reversal ST
/ Bearish
/ Bullish
/ Bullish
/ Bullish
0,4 Bullish
/ Bullish
/ Bullish
-1,8 Bullish
-1,9 Bullish
/ Bullish
-7.4 Bullish
/ Bullish
/ Bullish
-4,4 Bullish
0,5 Bullish
6,2 Bullish
-4,1 Bullish
/ Bullish
0,6 Bullish
-2,8 Bearish
-1,0 Bullish
-0,8 Bullish
5,0 Bullish
-2,3 Bullish
-1,9 Bullish
/ Bearish
/ Bearish
-2,2 Bullish
3,0 Bullish
/ Bullish
/ Bullish
/ Bearish
/ Bearish
2,0 Bullish
/ Bearish
/ Bearish

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

50dMa

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

3,7%
5,6%
2,6%
2,0%

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

Bearish
Bearish
Bearish
Bearish
Bullish

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
Bullish

Bearish
Bullish

Bearish
Bearish
Bearish
Bearish
Bearish

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

200dMa

20,3%
11,2%
-1,7%
16,1%
24,0%
16,7%
13,8%
17,5%
15,2%
21,7%
14,8%
12,6%
15,9%
8,7%
12,7%
18,4%
9,8%
8,9%
18,2%
1,2%
12,1%

12,0%
9,5%
8,8%
9,6%

-3,7%
-1,6%
-6,8%
15,1%
-0,1%
1,7%

-0,9%
-6,2%
-1,7%
-6,1%
-8,6%
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OIL ETF uso [~ 03 @ COMMOD 729  02% -1,9% 9,4% | -9,3% 33.0% -3,2 Bearish -2,3% Bearish -2,0% [J52
COTTON FUT CTz4 = 2,0 COMMOD 735 0,7% 50% -7,4% -9,8% 28.8% / Bullish 5,3% Bearish -4,1% [J63
CLEAN ENERGY INRG [© -0,1 THEMATIC 74  -19% -01% -8,8% @ -9,9% 22,1% / Bullish 0,2% Bearish -1,0% [349

MEXICO EWW [~ 06 @ COUNTRY 540 -21% 1,8% |-20,4% -10,0% W26,6% -6,0 Bearish -2,4% Bearish -16,1% [J49
CSI300 (US ETF) ASHR [© 0,1 @ CHI.EQ.$ETF 230 0,3% -2,3% -3,9% -10,0% 19,4% -0,8 Bearish -1,7% Bearish -3,5% [J49

USD-MYR USDMYR > -2,3 @ FX 42  -01% -2,7% -85% -10,3% £19,9% / Bearish -6,0% Bearish -10,7% [@ 23
WTI OIL FUT CLxX4 [~ 0,2 @ COMMOD 71,0 -02% -2,3% 0,5%  -10,5% 2214% / Bearish -3,1% Bearish -55% [J50
CHINA TECH CQQQ [» 16 (] STOCKS 322 -04% 0,7% -10,4% -10,8% 23j0% 1,3 Bearish -0,4% Bearish -2,8% [J54
BRENT OIL FUT cox4 [ o1 @ COMMOD 745 -05% -32% -1,0% -11,3% 30,1% / Bearish -3,6% Bearish -6,9% [J49
CSI 300 (HKD) 2811 » -0,2 (] CHIEQ.ETF 125 0,4% -3,1% -7,0% @ -11,6% £12,9% / Bearish -2,2% Bearish -5,4% [J46
IRON ORE FUT scov [ -1,0 (] COMMOD 90,9 -0,8% -10,0% -27,7% -13,1% 30,3% / Bearish -7,9% Bearish -19,3% [J42

Uus POT MSOsS [© 0,0 (] THEMATIC 6,7 -25% 59% -4,6% | -13,9% 30,7 / -6,0% Bearish -20,9% [J 46

LVMH ($adr) LvMU F -11 (] SUPER7 132,7 -3,3% -11,0% -18,3% -14,0% 26,6% / Bearish -7,8% Bearish -20,9% [ 35

CSI 300 index SHsz |» -0,8 @ CHI.EQ.IDX 3201,1 0,2% -3,6% -6,7%  -14,4% 9,9% / Bearish -4,3% Bearish -7,5% [J37
Leaders & Laggards TREND ASSET CLASS PRICE TOP/BOTTOM PERFORMERS RISK 25Delta  50d_MAV 200d MAV MOMENM
Description/Code E Z-score  Score 9/21/2024 Last A1 D AMTD  AYTD AY 10d_Vol  Risk Reversal ST 50dMa LT 200dMa RSI_14D

TOP 25 Z-score PERFORMERS

SUGAR FUT SBH5 [ 2,8 @ COMMOD 227  32% 157% 9,8% -53% 35,0% 1 0,2 Bullish  15,5% Bullish  10,2% @ 79

HONG KONG EWH [ 26 @ CHIEQ.$ETF 168 0,4% 3,6% -35% -22% 20,0% 0,2 Bullish 6,4% Bullish 4,0% @70

LIVE CATTLE FUT Lcz4 > 26 @ COMMOD 1832 11% 32% 1,4% -7,1% 8.0% / Bullish 1,3% Bearish -0,1% [J63

META/FACEBOOK META P 24 @ MAG7 561,4 0,4% 7,7%  58,6% 89,8% F11.2% 1 0,4 Bullish 9,7% Bullish 16,7% @72

XAU-USD X-RATE XAUU P 24 @ PREC MET 2621,9 1,4% 47% 27,1% 358% F13,1% 0,1 Bullish 5,5% Bullish 13,3% @71

GOLD ETF GLD P 24 @ PREC MET 2422 13% 47% 26,7% 36,0% 15,0% 0,1 Bullish 5,6% Bullish 13,5% @70

EUR-CHF EURCHF P> 24 Q FX 0,9 03% 1,1% 22% -0,9% 0 57% 0,1 Bullish 0,1% Bearish -0,9% [J58

GBP-USD GBPUSD [» 2,3 @ FX 1,3 03% 15% 46% 7,9% 0 6,4% 0,1 Bullish 2,4% Bullish 4,3% [67
URANIUM MINING ccy P 23 Q NUCLEAR 444 | 81% 87% 30% 14,5% W48,7% ] 0,4 Bullish 5,4% Bearish -3,3% [J64

HANG SENG (ETF) HSI 22 @ CHLEQ.DX 182586 1,4% 15% 7,1% 1,1% 17,2% 0,2 Bullish 4,5% Bullish 6,1% [67

UTILITIES XLu P 22 @ US SECTOR 80,1 2,6% 50% 26,4% 26,3% I16,6% 0,2 Bullish  7,2% Bullish 15,4% @ 74

KKR & CO INC KKR [» 2.2 @ STOCKS 1332 0,3% 7,6%  60,8% 117,1% [E185% 0,3 Bullish 11,0% Bullish 24,0% @ 74
HY Long Dur HYG [ 21 @ BONDS 803 01% 12% 37% 8,7% I 2,4% 0,1 Bullish 1,9% Bullish 3,5% @73

SAP ($adr) SAP  » 21 @ SUPER7 2288 -0,1% 4,1%  48,0% 74,5% 19,6% 0,2 Bullish  7,1% Bullish 17,5% [369
HY Short Dur JINK P 21 @ BONDS 97,7 01% 1,0% 32% 7,9% I 2,3% 0,1 Bullish 1,8% Bullish 3,1% @71

TELECOM 1IYZ 21 @ US SECTOR 247 0,7% 49% 8,7% 13,4% [18,7% 0,2 Bullish  7,0% Bullish 10,5% @75

NATGAS UNG > 21 @) COMMOD 153 50% 14,7% -24,4% -421% W435%] 0,6 Bullish 8,1% Bearish -10,2% [ 60
COTTON FUT CTz4 [ 20 (@) COMMOD 735 0,7% 50% -7,4% -9,8% 28.8% 0,1 Bullish 5,3% Bearish -4,1% [63
MSCI CHINA MCHI [ 2,0 @ COUNTRY 427  00% 20% 47% -01% 18,5% 0,2 Bullish 2,4% Bullish 3,6% [J62

CONSUMER DISCRET. XLy [» 19 @ US SECTOR 196,7 -0,2% 5,1% 10,0% 21,0% 13,2% 0,2 Bullish 5,9% Bullish 85% 67

CONVERTIBLES Icvt  F 19 @ CONVERTIBLES 825 0,0% 15% 50% 11,3% 0 52% 0,1 Bullish 2,8% Bullish 4,7% [369

US MUNIS (1-5Y) SuB [F 1,9 @ BONDS 1061 0,0% 03% 06% 2,7% I 0,5% 0,0 Bullish 0,5% Bullish 1,1% @74

SOUTH AFRICA EzA |© 18 @ COUNTRY 485 06% 32% 159% 26,7% ho,3% 0,3 Bullish 6,2% Bullish 14,3% [J66

AUD-CAD AUDCAD [ 1,8 @ FX 0,9 0,0% 1,2% 22% 6,4% [l 53% 0,1 Bullish 1,4% Bullsh 2,6% [64

DOW DIA [F 18 @ US IDX (etf) 4206 -02% 1,0% 11,6% 23,5% [l 8.4% 0,1 Bullish 3,4% Bullish 7,2% [66
BOTTOM 25 Z-score PERFORMERS

EAST EU (ex. Russia) LYCE [* -0, EM East 241  -0,7% -2,3% 53% 28,2% 16,5% 1 0,2 Bearish -1,4% Bullish  0,4% 347

USD-PEN USDPEN [ -0,5 @ FX 38 03% 03% 1,4% 1,0% 55% 0,1 Bullish  0,2% Bullish  0,2% [J48

EUR-SEK EURSEK [* -0,5 @ FX 114 01% 0,0% 1,9% -4,4% I 4,0% 0,1 Bearish -1,1% Bearish -0,4% [J43
HEALTH CARE XLv. - -06 @ US SECTOR 1553 -0,4% -1,2% 13,9% 19,1% 0 8,7% 0,1 Bullish 1,9% Bullish 6,7% 54

LATAM 40 ILF [~ -0,6 EM Latam 256 | -25% -15% -12,1% -1,1% £20,7% 0,2 Bullish 0,1% Bearish -6,0% [J47

POLAND EPOL [* -0,7 COUNTRY 239 | -24% -28% 54% 355% 22,1% 0,3 Bearish -0,4%  Bullish 1,4% [48
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