LEX VAN DAM

Financial Education

Macro Indicators - Overview

08/06/2020

Even though we do our best to provide reliable data, you should not trade based on this information!
For educational purposes only! For more information go to www. lexvandam.com
& Copyright 2020 Lex van Dam Financial Education. Further distribution prohibited.

Monthly Economic Data: 1m change Last 52W Low 52W High Next Release
May
Markit/BME Germany Manufacturing PMI 2.1 36.6 345 ——— 48 2020/06/23
May
Markit Italy Manufacturing PMI SA 14.3 45.4 31.1 —— 48.9 2020/07/01
May
China New Orders PMI SA 0.7 50.9 293 ———= 52 1st w month
May
US ISM Business New Orders 4.7 31.8 271 —~—— 52 2020/07/01
April
US Building Permits Total SAAR -290 1066 1066 «—— 1536 2020/06/17
April
US Ports: Inbound/Outbound Containers 135,062 856,474 721,413 —— 1,062,782 Around 15th
April
US Retail Sales MoM -8.1 -16.4 -164——— 0.8 2020/06/16
3
Shorter term Economic Data: 1w change Last 52W Low 52W High Next Release
05 Jun
CRB Raw Industrials Index 3.8 420.19 407.63 ———— 468.36 Daily
05 Jun
Baltic Dry Index 175 679 393 —— 2518 Daily
05 Jun
Economic Surprise EU 60.4 -215 -304.6 ——— 50.8 Daily
05 Jun
Economic Surprise US 121.4 66.3 -1446 — 73.8 Daily
29 May
US Jobless Claims -249 1877 201 ——— 6867 2020/06/11
31 May
US Consumer Comfort Index 1.5 37 347 ~—— 67.3 2020/06/11
01 Jun
US Steel Utilization Index 0.6 53.8 51.1 — 82.7 Monday
29 May
US No. of Car & Intermodal Carloads -33,001 395,714 373,728 ——— 541,945 Friday
27 May
US Bank Credit (billion USD) -21.7 14,840 13,450 —= 14,915 Wednesday
5
Leading Indicators Last 1w % chg Sentiment Indicators Last 1w chg
US Semi's Index 2,004 8.17 S&P COT Oscillator 13.9 13.9
S&P Financials 435 12.16 Speculation Index 5.7 0.2
S&P Industrials / Staples 1.021 8.93 S&P 14 Day RSI 73.0 7.9
Emerging Markets 1,003 5.38 Citi OB/OS Index 73.0 18.0
Spain 5yr CDS (bps) 70 -14.6 Bull - Bear Index -4.3 4.7
WTI Crude Oil 40 12.10 VIX Index 24.5 -3.0
Iron Ore 92 -0.92 20D MA Put / Call Ratio 52.0 -3.8
LME Copper 4,692 5.83 % NYSE Stocks > 200DMA 31.7 6.7
| 6 | -7
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Macro Indicators - Charts

Markit Italy Manufacturing PMI SA

08/06/2020
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Macro Indicators - Charts 08/06/2020
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Equity Markets 1M % Chg |YTD % Chg | Last Close 52wl Range 52wH BE P/E BE P/S P/B
Ibovespa Brasil Sao Paulo Stock Exchange Index 117.9|%-18.2| 94,637.1] 61,690.5 —=—— 119,593.1 12.1 1.2 2.0
Deutsche Boerse AG German Stock Index DAX 117.8 B -3.0] 12,847.7 8,255.7 —=— 13,795.2 14.5 0.9 15
EURO STOXX 50 Price EUR 64| B 96| 33843 23028 —— 3,867.3 15.6 1.2 1.6
IBEX 35 Index 16.1|-17.6| 7,8726| 58145 ——— 10,100.2 14.8 11 11
FTSE MIB Index i115.8 E..'14-1 20,187.5| 14,153.1 ——=—— 25,483.1 13.9 0.7 1.0
Nikkei 225 1114.9 E -2.0] 23,178.1| 16,3582 ———— 24,1159 17.2 1.1 1.8
CAC 40 Index f14ap| [E-13.1| 5,197.8 3,6321 ——— 6,111.4 16.2 1.2 15
Russell 2000 Index 13l4| W 97| 1,507.2 966.2 ——— 1,715.1 314 1.1 2.1
RTS Index 1302 E-|-17.o 1,285.8 808.8 ———— 1,651.8 7.5 0.9 0.9
Korea Stock Exchange KOSPI Index 11213 '. -0.6 2,184.3 1,439.4 —— 2,277.2 10.9 0.6 0.9
Dow Jones Industrial Average 111.4 @ -50| 27,1110/ 18,2137 —=— 29,568.6 18.5 2.0 3.9
S&P/ASX 200 113 [®-103| 59987 4,402.5 ———— 7,197.2 19.4 2.1 1.9
OMX Stockholm 30 Index 110.7 i 23 1,730.5 1,261.2 ——=— 1,905.6 17.2 1.8 2.2
AEX-Index 110.0 Il 5.3 572.8 389.6 ——=— 632.1 17.9 1.3 1.8
MSCI Emerging Markets Index 110.0 Ell-lo.o 1,002.7 751.8 ——— 1,150.9 12.5 1.2 1.4
MSCI World Index 9.9 [ -39 22668 1,579.1 ——— 2,435.0 18.3 1.8 2.5
S&P BSE SENSEX Index 9.9 E‘,-15.7 34,768.7| 25,638.9 ——=—— 42,273.9 15.0 2.3 2.6
FTSE 100 Index 70| (®-140| 64843 48988 ——— 7,727.5 14.3 1.2 1.5
S&P 500 Index i79.0 E -1.1f  3,193.9 2,191.9 ——=— 3,3935 19.8 2.3 3.6
NASDAQ 100 Stock Index 16.6 12l5|  9,824.4 6,771.9 ——— 9,846.6 23.9 3.7 7.1
Swiss Market Index 5.4 B -40| 10,190.4 7,650.2 ——=— 11,270.0 16.3 2.1 2.4
S&P/BMV IPC il 3.5 Ei,-lo.s 38,948.1| 32,503.3 ——— 45,955.4 12.2 1.0 1.7
Hong Kong Hang Seng Index 1 2.2 El|-12.1 24,771.8 21,139.3 ——=—— 29,174.9 9.9 15 1.0
Shanghai Stock Exchange Composite Index 1 1.5 E 36 2,939.4 2,646.8 ——— 3,127.2 10.5 0.9 1.4
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US Markets 1M % Chg [YTD % Chg | Last Close 52wl Range 52wH BEP/E| BEP/S P/B
MSCI USA Financials Index 17.5 I:i:-15.2 141.9 94.1 —— 170.7 13.6 2.1 1.3
MSCI USA Industrials Index 17.1 B 72 291.4 187.7 —=— 3294 20.8 2.0 4.2
MSCI USA Energy Index 13.7 I:.;-26.6 175.3 90.1 ———— 250.9 43.4 1.1 1.4
MSCI USA Materials Index 13.7 E 31 267.6 170.8 ——— = 278.0 19.7 1.9 2.6
MSCI USA Consumer Discretionary Index 10.1 E 9.0 407.0 251.5 —— = 408.4 28.7 1.9 10.5
MSCI USA Utilities Index 8.6 II -6.2 179.4 127.9 ———— 209.0 17.9 2.5 21
MSCI USA Information Technology Index 7.2 ? 10.8 407.8 272.8 —= 4119 23.7 5.0 8.7
MSCI USA Communication Services Index 6.4 21 60.9 434 —— 636 19.3 3.0 3.5
MSCI USA Consumer Staples Index 3.7 [! -4.7 236.4 188.0 ——=— 255.1 19.4 1.4 6.0
MSCI USA Health Care Index 3.6 i 1.9 332.2 236.2 — 3356 16.2 1.7 4.8
EU Markets 1M % Chg [YTD % Chg | Last Close 52wl Range 52wH BEP/E| BEP/S P/B
MSCI Europe Financials Index 16.9 E._'—Zl.l 50.8 36.3 ——=—— 67.6 10.8 1.0 0.7
MSCI Europe Industrials Index 16.0 |1-10.9 241.8 161.4 ————— 282.1 18.8 1.2 3.1
MSCI Europe Consumer Discretionary Index 14.7 [1!—11.3 158.0 104.4 ——— 183.3 18.1 1.0 1.9
MSCI Europe Energy Sector Index 1215 |:-|-29.1 101.7 60.9 ———— 153.8 15.3 0.6 0.9
MSCI Europe Materials Sector Index 121 @ 9.0 255.5 173.7 —— 284.0 16.9 1.0 1.7
MSCI Europe Information Technology Index 11.5 E 3.0 1299 83.1 —=— 138.8 24.0 3.4 4.8
MSCI Europe Utilities Sector Index 10.6 i. -1.7 124.1 959 ——— 149.0 15.4 0.9 1.8
MSCI Europe Communication Services Sector Index 10.2 I:'I-13.8 499 36.8 —=— 61.0 13.8 1.0 1.4
MSCI Europe Consumer Staples Index 2.1 |] -6.6 261.7 208.4 —=— 2934 17.9 1.6 3.0
MSCI Europe Health Care Index -0.8 E 0.8 2225 168.8 —— 238.9 16.4 3.1 4.0
UK Markets 1M % Chg [YTD % Chg | Last Close 52wl Range 52wH BE P/E| BEP/S P/B
MSCI United Kingdom Materials Index 21.7 E. -7.6 353.7 226.7 ——— 4314 13.5 0.8 1.7
MSCI United Kingdom Communication Services Index 19| CW-21.4 41.7 30.7 —=— 555 11.9 1.0 0.9
MSCI United Kingdom Energy Index 13.2 E‘-30.9 106.9 67.5 ——— 183.5 13.6 0.5 0.9
MSCI UK Consumer Discretionary Index 12.3 E'I—ZOJ 146.0 93.0 ———— 188.9 18.9 1.4 2.8
MSCI United Kingdom Financials Index 10.6 E.I—24.6 52.5 421 —— 711 10.6 1.6 0.8
MSCI United Kingdom Industrials Index 10.5 Il. -8.3 123.5 86.2 —=—— 145.0 19.6 1.5 5.7
MSCI UK Consumer Staples Index 4.4 I -39 295.8 236.5 ——=— 324.0 13.7 1.5 2.5
MSCI UK Information Technology Index 3.9 |1-10.6 50.1 37.0 —— 68.2 31.6 5.1 5.6
MSCI United Kingdom Utilities Index 0.9 III -8.9 167.4 143.1 ——— 205.5 15.8 2.1 2.1
MSCI United Kingdom Health Care Index E-15 i 02 161.0 120.1 —— 1714 17.1 3.2 7.9
JP Markets 1M % Chg |YTD % Chg | Last Close 52wl Range 52wH BEP/E| BEP/S P/B
MSCI Japan Consumer Discretionary Index 13.3 EII -6.5 162.2 122.0 ——— 1775 13.6 0.7 1.2
MSCI Japan Materials Index 13.2 |]. -8.9 145.3 1043 —— 165.1 13.5 0.6 1.0
MSCI Japan Industrials Index 12.9 @ 52 196.5 145.0 ——— 2194 14.2 0.7 1.4
MSCI Japan Financials Index 12.5 -17.1 62.4 494 ——— 76.9 8.0 0.8 0.5
MSCI Japan Health Care Index 11.7 ? 7.7 294.2 203.7 ———= 298.6 19.8 2.3 2.8
MSCI Japan Information Technology Index 9.9 i. -2.1 172.6 1235 ———=— 183.2 18.1 1.2 2.1
MSCI Japan Consumer Staples Index 8.0 i. -2.2 172.6 1347 —— 183.0 21.2 1.0 2.4
MSCI Japan Energy Index 7.6/ -22.9 117.3 91.2 ——— 159.1 8.4 0.2 0.5
MSCl Japan Communication Services Index 4.7 i 1.0 106.9 83.8 —— 111.9 13.7 15 2.0
MSCI Japan Utilities Index 1.9 |j -6.2 51.6 421 ——59.9 9.4 0.3 0.7

Even though we do our best to provide reliable data, you should not trade based on this information!
For educational purposas only! For more infermation go to www. lexvandam.com
© Copyright 2020 Lex van Dam Financial Education. Further distribution prohibited.
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Agricultural 1M % Chg | YTD % Chg| Last Close 52wl Range 52wH
CORN FUTURE  Jul20 39| [BW-17.3 331.8 312.0 —— 4743
SOYBEAN FUTURE  Jul20 18| [M-117 865.5 830.5 ———— 981.0
WHEAT FUTURE(CBT) Jul20 22 @ 94 510.8 469.5 —=—— 580.5
Metals 1M % Chg | YTD % Chg| Last Close 52wl Range 52wH
Silver Spot $/0z 3.9 i -13 17.6 12.0 ——=— 19.6
LME NICKEL 3MO ($) 82| [ -74| 129910 10,880.0 —=——— 18,060.0
Platinum Spot $/0z i 74| [E-143 828.5 591.2 ———— 1,022.7
LME ALUMINUM 3MO ($) 472 121 1,5915 14620 —=—— 1,854.0
COPPER FUTURE  Jul20 163 [@-91 255.8 210.0 ——— 288.8
Palladium Spot $/0z i a2 ! 13| 19711 13811 ——— 2,866.2
Gold Spot  $/0z i -06 16| 1,6929] 13268 — 1,748
Energy 1M % Chg | YTD % Chg| Last Close 52wl Range 52wH
WTI CRUDE FUTURE Jul20 7518|325 39.7 176 — = 61.1
BRENT CRUDE FUTR Aug20 132,80 -32.3 426 252 —=— 652
NATURAL GAS FUTR Jul20 @-14.7| C-23.1 1.8 18 ——— 26

08/06/2020
Millions USD
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G10 Currencies 1M % Chg | YTD % Chg | Last Close 52w L Range  52wH 10YR (%) 1w chg (bps)| Inflation CB Rate Real Rate
Norwegian Krone 10.0 @ 54 9.2910 8.4796 —=——— 11.7051 0.78 18 0.8 0 -0.8
Australian Dollar 6.8 -0.6 0.6976 0.5743 —— = 0.7075 1.09 20 2.2 0.25 -2.0
Swedish Krona Spot 6.3 1.9 9.1887 9.1888 —— 10.4167 0.08 8 -0.4 0 0.4
New Zealand Dollar 6.2 Ik 34 0.6514 0.5700 —— 0.6783 1.01 18 2.5 0.25 -2.3
Euro 4.2 0.7 1.1293 1.0688 ——=— 1.1450 -0.29 12 0.1 0 -0.1
Canadian Dollar 3.8 I 3.2 1.3423 1.2965 ——— 1.4511 0.73 20 -0.2 0.25 0.5
British Pound 2.2 E 43 1.2689 1.1485 ————=— 1.3332 0.35 17 0.8 0.1 -0.7
Swiss Franc 0.9 0.4 0.9629 0.9252 —=—— 1.0005 -0.29 17 -1.3 -0.75 0.6
Japanese Yen E -26 -0.8 109.5 1024 ————=— 1121 0.05 4 0.1 -0.057 -0.2
Dollar Index E 238 0.6 96.9 949 —e——— 102.8 0.90 24 0.3 0.25 -0.1
Asia Pacific 1M % Chg | YTD % Chg | Last Close 52w L Range  52wH 10YR (%) 1w chg (bps)| Inflation CB Rate Real Rate
Asia Basket 1.5 E 28 0.8966 0.86 ——=— 0.92

Indonesian Rupiah 7.1 -0.5 13,930 13,583 -—— 16,575 7.26 -9 2.2 4.5 2.3
Thai Baht 2.5 E -47 31.46 30.0 —=— 33.0 131 17 -34 0.5 3.9
Singapore Dollar 1.4 b 34 1.3937 134 ——=—— 1.46 1.04 21 -0.7 0.08 0.8
South Korean Won 1.2 E -40 1,205 1,155 —=—— 1,286 1.46 10 -0.3 0.5 0.8
Philippines Peso 1.0 1.4 49.93 498 «—— 52,6 4.06 -1 2.1 2.75 0.7
Malaysian Ringgit 0.9 E 41 4.2668 405 ———=— 445 2.93 12 -2.9 2 49
Taiwan Dollar 0.5 0.9 29.76 29.8—— 316 0.49 2 -1.2 1.125 23
Indian Rupee -0.1 @ 56 75.62 68.4 ——=— 76.8 5.83 6 5.5 3.35 -2.1
Latam 1M % Chg | YTD % Chg | Last Close 52w L Range 52wH 10YR (%) 1w chg (bps)| Inflation CB Rate Real Rate
LatAm Basket 7.0 E_l. -8.4 0.6242 057 —— 0.71

Brazilian Real 12.4( -18.8 4.9619 3,72 —— 5.89 7.19 -143 2.4 3 0.6
Colombian Peso 10.0 El -8.3 3,575.1 3,173 —— 4,106 6.10 4 29 2.75 -0.1
Mexican Peso 9.8 E- -12.2 21.55 185 ——=—— 254 6.26 10 2.2 5.5 3.4
Chilean Peso 8.4 E -23 769.1 679 —— 868 2.72 53 2.8 0.5 -2.3
Peruvian New Sol E 12 E 34 3.4305 328 ——=—— 3.57 3.93 8 1.8 0.25 -1.5
East Europe 1M % Chg | YTD % Chg | Last Close 52w L Range 52wH 10YR (%) 1w chg (bps)| Inflation CB Rate Real Rate
East Europe Basket 5.5 |j -3.3 0.6885 0.63 ——— 0.72

Russian Ruble 1.4 |:. -9.8 68.69 61.1 ——— 80.9 5.54 -124 3.0 5.5 2.5
Polish Zloty 6.8 @ 35 3.9306 373 —=——— 430 1.48 30 29 0.1 -2.8
Czech Koruna 6.6 @ -36 23.55 223 —<——— 26.0 0.95 18 3.2 0.25 -3.0
Hungarian Forint 5.7 |]. -3.2 304.9 283 —— 339 2.17 26 2.4 0.9 -1.5
Turkish Lira 46| -12.2 6.8 548 ——=— 7.19 A Invalid SecA Invalid Sec]| 114 8.25 -3.1
Bulgarian Lev 4.2 0.7 1.7321 171 —— 183 0.65 45 1.8 0 -1.8
New Romanian Leu 4.0 -0.4 4.285 414 ——+— 453 3.99 -3 2.7 1.75 -0.9
Ukraine Hryvnia 1.4 El -10.4 26.56 2322 —— 28.2 15.50 0 2.1 17.7 15.6
Oil Basket 1M % Chg | YTD % Chg | Last Close 52w L Range 52w H

Oil Basket 6.6 @ -s.0 0.67 0.6 ———— 0.7

Norwegian Krone 10.0 F 54 9.2910 848 —— 11.71

Russian Ruble 74| W -938 68.6864 61.06 ——— 80.93

Canadian Dollar 3.8 [i. -3.2 1.3423 130 ——— 1.45

Commodity Basket | 1M % Chg [ YTD % Chg | Last Close 52w L Range 52w H

Commodity Basket 6.4 [® -66 0.67 0.6 ——=—— 0.7

Brazilian Real 12.4 |__—.i' -18.8 4.9619 372 —— 5.89

South African Rand 9ls| T -16.5 16.76 138 ——=—— 19.1

Russian Ruble 74| OB 938 68.6864 61.06 —— 80.93

Australian Dollar 6.8 -0.6 0.6976 0.57 —— = 0.71

New Zealand Dollar 6.2 E 34 0.6514 0.57 ———— 0.68

Peruvian New Sol E 1.2 B 34 3.4305 328 ——— 3.57

Even though we do our best to provide reliable data, you should not trade based on this information!

For educational purposas only! For more infermation go to www. lexvandam.com
© Copyright 2020 Lex van Dam Financial Education. Further distribution prohibited.
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——J.P. Morgan G7 Volatility Index (VXY)

——J.P. Morgan Emerging Market Volatility Index (EM-VXY)
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Even though we do our best to provide reliable data, you should not trade based on this information!

For educational purposas only! For more infermation go to www. lexvandam.com
© Copyright 2020 Lex van Dam Financial Education. Further distribution prohibited.
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Financial Education FX - Monitor 08/06/2020

PMI Last Previous Change 52W low Range 52W high
Australia 41.6 35.8 5.8 358 ——— 547
Canada 40.6 33 7.6 33 ——=— 51.8
Switzerland 42.1 40.7 1.4 40.7 ————— 495
Eurozone 39.4 334 6 334 ———— 49.2
United Kingdom 40.7 32.6 8.1 326 ——— 51.7
Japan 38.4 41.9 -3.5 384 e———— 494
Norway 45.87 42.98 2.89 42,27 ——— 54.63
New Zealand 26.1 38 -11.9 47.2 — 59.5
Sweden 39.2 36.4 2.8 364 —— 52.9
United States 43.1 41.5 1.6 415 —— 516

L 6]

Citi Macro Index Last 1W ago Change 52W low 52W high
Australia 97 71.2 25.8 -46.8 —— = 98.1
Canada 301.4 237.2 64.2 -146.4 — 3014
Switzerland 18.1 22.7 -4.6 -125 ———=— 67.1
Eurozone -215.2 -275.6 60.4 -304.6 —+—— 50.8
United Kingdom -55.1 -41.8 -13.3 -140.3 ———— 76.7
Japan 10.5 8.8 1.7 -316 ——— 74.9
Norway 213.3 214.9 -1.6 -81.8 —— = 2149
New Zealand 65.6 70.7 -5.1 -73 —— = 76.1
Sweden 0.5 6.6 -6.1 -133.9 ———=— 55.7
United States 66.3 -55.1 121.4 -1446 — 73.8

| 0

CFTC - Positioning (USD mm) Last 1W ago Change 52W low 52W high
Australian Dollar -2,844 -2,826 -18 -4,624 —— -1,346
Canadian Dollar -2,468 -2,529 61 -2,836 «—— 4,022
Swiss Franc 1,167 1,134 32 -3,217 ——— 1,167
Euro 11,466 10,616 849 -16,092 —— = 12,309
British Pound -2,859 -1,765 -1,093 -8,145 ——=—— 2,789
Japanese Yen 3,720 3,951 -232 -6,439 —— = 3,951
New Zealand Dollar -842 -980 138 -2,766 ————— 134
Mexican Peso 193 109 84 -139 =—— 3,950
Brazilian Real -241 -224 -17 -1,030 ————— 186
Russian Ruble 412 263 148 139 ——+—— 1,221

Net Position USD: -7,703 -7,750 2

Even though we do our best to provide reliable data, you should not trade based on this information!

For educational purposes only! For more information go to www. lexvandam.com

& Copyright 2020 Lex van Dam Financial Education. Further distribution prohibited.
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Financial Educalion Performance 08/06/2020
FX 1M % Chg |YTD % Chg | Last Close 52wl Range 52wH

Citi Parker Global Currency Ma 2.1 2.1 116.7 1106 —— = 116.9

Hedge Funds 1M % Chg |YTD % Chg | Last Close 52wl Range 52wH

Hedge Fund Research HFRX Relat 4.0 i 2.1 848.5 758.1 ——— 848.7

Hedge Fund Research HFRX Equit 3.0 |:- -7.1 1,183.7 1,056.3 ——— 1,288.2

Hedge Fund Research HFRX Event 2.4 I. -0.3 1,613.0 1,468.3 ——— 1,642.5

Hedge Fund Research HFRX ED Me 0.5 |] -2.4 1,777.9 1,497.3 ——— 1,833.8

Hedge Fund Research HFRX Macro B -08 [E -1.3 1,165.2 1,135.1 ——— 1,228.4

Even though we do our best to provide reliable data, you should not trade based on this information!
For educational purposes only! For more information go to www. lexvandam.com
= Copyright 2020 Lex van Dam Financial Education. Further distribution prohibited. Page 12 of 12



