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US Treasuries
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US Dollar Index



US Dollar Index Sentiment Indicator

courtesy of www.trade-futures.com 96% Bullish

6% Bullish6% Bullish

5% Bullish



US Dollar 

OECD's measure of the most overvalued currencies 
based on Purchasing Price Parity (PPP) 



US Dollar Big Mac Index 
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US Dollar v. Yen - Monthly

Bank Of Japan Intervention
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US Dollar v. Yen
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EURUSD



EURUSD

Average since inception 1.18



EURUSD

Ben Bernanke announces QE2



EURCNY
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Sterling v. US Dollar
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US Dollar Index v. S&P500

S&P 500

$US Index



S&P 500
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S&P 500 v. Banking Sector

S&P 500 

Banking Sector



S&P 500



S&P 500 Sentiment

courtesy of www.trade-futures.com 92% Bullish

87% Bullish

“double dip cancelled”

10% Bullish

“double dip imminent”



S&P 500 Sentiment



S&P 500 Earnings Reports



The “Real”The “Real”

S&P500



S&P 500

S&P500 Priced In Gold



S&P 500
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CCI Commodity Index



Commodity Relative Strength

Precious Metals



Commodity Relative Strength

Agriculturals
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S&P500
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Wheat Last Month
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Summary Of Positions September 2010

Long US Dollar

Neutral Gold 

Neutral Copper

Short Euro

Short Japanese Yen

Short Wheat on break of 20-day MA

Neutral Sterling

Short Stocks



Summary Of Positions October 2010

Long US Dollar

Neutral Gold 

Neutral Copper

Short Euro below 1.42

Neutral Japanese Yen

Short Wheat on break of 20-day MA

Short Sterling below 1.60

Short Stocks



Next Meeting will be on Tuesday, 16thNovember


