Currency Report

(EOD Data as of December 20, 2022)
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Bata hs Ot Commercial Hedgers Open Interest
12/13/2022
Net Position | Position As % of 3yr Range | Wk. Change | Prior Wk Position | 4 Wk. Change | 3-Year Long | Record Long | 3-Year Short| Record Short| Current | WK. Change | Prior Wk | 4 Wk. Change
Ene
A Crude Oil 2 100.0% |4 11,157 (299,185) 50,169 (288,028) 66,514 (652,384) (811,538) 1,924,212 37121 1,887,092 ¥ (188,174)
. Brent Crude 24133 [ ] 338% & 1,560 22,573 3178 66,431 66,431 2515 (5.143) 157,586 3,999 153587 M 8467
r Heating Oil (31516) [ 138.9% & 6619 (38,135) 15,607 26,439 31,626 (68,490) (94,450) 276,748 14,081 262,666 (6,433)
. Natural Gas 130,111 ¥ (5,765) 135,876 9,746 218,728 242,713 (98,017) (98,017) 1,007,579 (12,147) 1,019,726 17,335
: RBOB Gasoline (51,7677 IE9% ) A 4664 (56.431) 3,748 (32,615) (1,306) (138,234) (138,234) 263,708 7,010 256,698 (2.187)
Metals
Copper (6,402) 62.9% ¥ (1972) (4,430) 7,334 41,278 59,050 (87,302) (87,302) 181,969 4,240 177,729 (11,126)
Gold (153,122) ¥ (12,927) (140,195) (5.991) (56.998) 85,268 (426,732) (426,732) 606,562 40,338 566,225 (77.562)
Silver (39,271) ¥ (5.414) (33.857) (8,041) 4310 13,967 (104,508) (118,943) 157,749 10,490 147,259 (18,425)
Platinum (326300 [ 549% ¥ (2.792) (29,838) (5.473) 4,601 5,248 (77.942) (77.941) 72,962 3436 69,526 8,999

Palladi 854 _79.0% ¥ (372 1,226 (382) 4,511 4,354 (12,876) (30.209) 7,495 (291) 7,787 (1,304)
Grains

Comn (138235 I 52.5% ¥ (18,252) (119,983) 48,223 216,924 255,612 (531,098) (531,008) | 1,457,563 (28616) 1,486,178 (393,643)
Soybeans (83849) [ 523% ¥ (2371) (61,478) (31,253) 75,359 172,227 (259,697) (259,697) 744,707 25,365 719,341 33,060
Soybean Oil (66,294) A 14283 (80,577) 58,735 81 72,519 (156,907) (178,489) 464,030 (21,520) 485,549 (72,548)
Soybean Meal | (152735) | 1.3% ¥ (12,248) (140,487) (33,391) 39,533 58,767 (155,229) (185,399) 438,398 11,245 427,153 (2,521)
Chi. Wheat | 44498 & 1,042 43,456 11,429 58,546 134,092 (41,948) (52,983) 405,051 346 404,705 (43,401)
K.C. Wheat (2,040) ¥ (1.738) (302) 15,520 42,670 45419 (59,362) (92,240) 165,081 5221 159,860 (8,897)
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Minn. Wheat 3282 69.4% ® 462 2,820 3,340 20,054 22,200 (34,829) (34.,829) 49,229 1,192 48036 M 326
Livestock
Live Cattle (69,170) 33.7% ¥ (6.319) (62,851) * 6711
Feeder Cattle 6,753 ¥ (1,216) 7,969 (1,373) 10,898 10,898 (1,979) (6,339) 57,281 372 56908 W (4.253)
Lean Hogs (21,849) 84.4% & 7262 (29,111) 16,373 (8,923) 33,882 (91,917) (106,301) 256,091 (6,516) 262607 ¥ (3,107)
Softs
Cocoa (13,998) ¥ (6,247) (7.751) 2,838 27,476 35,241 (85,075) (95,012) 321,471 11,430 310041 ¥  (998)
Coffee | 12918 ¥ (3.159) 16,077 (24) 16,077 93,948 (76,944) (76,944) 253,175 (10,356) 263531 4,238
Cotton (12,810) A 6,267 (19,077) 7144 15,495 38,991 (139,287) (140,758) 264,306 2,086 262220 ¥ (2.999)
Sugar (241,585) [ | 31.6% ¥ (1,941) (239,644) (30,900) 30,989 191,053 (367,293) (408,762) 1,071,353 23,471 1,047,883 M 62,442
Lumber 959 ¥ (152) 1,111 (152) 1,192 2,245 (1,769) (5,069) 2,910 (89) 2999 A 523
Orange Juice | 789 [] 16.7% ¥ (18) (5,771) (142) 5,054 8,247 (7,957) (26,358) 12,822 355 12466 M 495
Treasury Bonds
us10Y 395,156 75.2% W (41,798) 436,954 (19,505) 594,835 854,395 (211,165) (572,683) 4,866,879 164,902 4,701,977 ¥ (214,286)
us3oy 74,893 42.7% ¥ (15,940) 90,833 (18,936) 245,436 255,085 (52,122) (138,851) 1,324,921 31,485 1,293,436 ¥ (72,821)
Currencies
Dollar Index (28,483) 30.5% ¥ (1,040 (27,443) 1,420 15,335 28,376 (47,727) (100,848) 48,091 2,830 45261 ¥ (4298)
Euro (185094) [ ] 237% ¥ (8.373) (176,721) (24,873) 91,985 276,880 (270.986) (270,986) 882,260 40,593 841667 A 84075
Canadian Dollar 25,871 & 1,147 24724 9,667 38,035 112,295 (84,825) (139,333) 180,484 12,935 167,549 M 22,415
Australian Dollar 43,771 R 57.5% & 3315 40,456 (10,635) 108,834 109,441 (25,302) (118,940) 179,071 (9,181) 188252 A 7,691
Japanese Yen 56,142 ¥ (7.550) 63,692 (13,356) 138,352 190,891 (75,326) (85.622) 246,677 (11,969) 258646 W (18580)
British Pound 31,260 ¥ (2813 34,073 (16,777) 94,652 126,471 (53,046) (112,894) 270,457 (7,401) 277,858 A 3699
Swiss Franc 15,771 70.3% ¥ (610) 16,381 (4,602) 34,197 92,876 (27,822) (567,227) 51,063 4,551 46512 #3370
Cryptocurrency
Bitcoin (183) | 487% & 131 (314) ® 329 730 604 (1,050) (754) | 15671 (1,972) 17,643 & (4,346)

* The data in the table above includes both options and futures positioning *



Currency Performance Table ALL STAR CHARTS

Name Current Price  1-Wk. Change 1-Mo. Change 3-Mo. Change 6-Mo. Change 1-Yr. Change 3-Yr. Change
Japanese Yen - JPY 0.0076 3.95% 6.59% 2.57% -13.73% -16.89% -20.52%
Brazilian Real - BRL 0.1923 1.80% 3.52% 0.22% 10.44% -21.14% -20.95%

Norwegian Krone-Swedish Krona - NOK/SEK 1.0556 0.58% 1.16% 3.21% 4.49% 0.72% -0.60%
EM Currencies ETF (CEW) 16.9 0.45% 2.96% 1.05% -1.41% -10.16% -9.15%
Chilean Peso - CLP 0.0011 0.44% 6.42% 0.00% -1.74% -14.46% -7.81%
Swiss Franc - CHF 1.0797 0.39% 3.07% 4.43% -0.51% 6.09% 5.66%
Singapore Dollar - SGD 0.7401 0.38% 1.84% 2.74% 1.19% 0.28% 0.29%
Pound Sterling - GBP 12184 0.37% 2.49% -0.54% -7.75% -6.28% -6.72%
ASC G-10Ex-US Index 0.32 0.37% 2.25% -0.57% -7.34% -5.87% -5.71%
Canadian Dollar - CAD 0.7346 0.28% -1.67% -4.65% -4.91% -3.37% -4.01%
Chinese Renminbi Yuan
Norwegian Krone - NOK
US Dollar Index

Euro - EUR

Mexican Peso - MXN

South African Rand - ZAR

Indian Rupee - INR

Euro-Pound - EUR/GBP

BRICS Currency Index 0.05 -0.15% -2.47% -8.57% -2.69% -13.34% -10.21%

Swedish Krona - SEK 0.096

Commodity Currency Index 0.09 -0.22% -0.46% -5.42% -3.06% -11.13% -71.70%

New Zealand Dollar - NZD 0.6345

Australian Dollar - AUD 0.6601

Russian Ruble - RUB 0.0139

Sterling-Yen - GBP/JIPY 160.494 -3.50% -3.80% -2.99% 6.94% 12.79% 17.31%

Euro-Yen - EUR/JPY 139.985 -3.62% -3.37% -1.42% 9.25% 15.47% 19.76%

Aussie-Yen - AUD/JPY 8.975 | -4.08% -6.03% -6.32% 8.90% 16.48% 25.25%

* All currencies denominated in USD unless otherwise noted
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US Dollar Index - DXY (W) - Weekly Bar Chart - USD - No Layout

US Dollar Index - DXY
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The US dollar index has broken it's parabolic advance. We
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US Dollar Index - DXY (W) - Daily Bar Chart - USD - No Layout
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Other G-10 Currencies - CUSTOM G-10 (Custom Codes) - Weekly Line Chart - USD - No Layout
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The G-10 Ex-US Currency Index is reclaiming its 2020 lows. This is more :0.280
evidence of broadening dollar weakness.
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Other G-10 Currencies - CUSTOM G-10 (Custom Codes) - Weekly Line Chart - USD - No Layout
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Other G-10 Currencies - CUSTOM G-10:Formula Codes - Daiy - USD 3 Optuma
llar Index - DXY (WI) - 1 Day - USD

US Dollar Index - DXY

DXY Weighting
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December 20, 2022 All Star Charts Trend Summary ALL STAR CHARTS

Ticker Name Short-Term Intermediate-Term Long-Term
USDAUD US Dollar / Australian Dollar Neutral Bearish Bullish
USDBRL US Dollar / Brazilian Real Bearish Neutral Bullish
USDCAD US Dollar / Canadian Dollar Bullish Bullish Bullish
USDCHF US Dollar / Switzerland Franc Bearish Bearish Bearish
USDEUR US Dollar / Euro Bearish Bearish Neutral
USDGBP US Dollar / British Pound Sterling Bearish Bearish Neutral
USDINR US Dollar / India Rupees Bullish Bullish Bullish
USDJPY US Dollar / Japanese Yen Bearish Bearish Neutral
USDMXN US Dollar / Mexican Peso Bullish Neutral Bearish
USDNOK US Dollar / Norwegian Krone Bearish Bearish Bullish
USDNZD US Dollar / New Zealand Dollar Bearish Bearish Neutral
USDRUB US Dollar / Russian Ruble Bullish Bullish Neutral
USDSEK US Dollar / Swedish Krona Neutral Bearish Bullish
USDSGD US Dollar / Singapore Dollar Bearish Bearish Bearish
USDZAR US Dollar / South African Rand Bullish Bearish Bullish
Percentage Bullish: 33.33% 20.00% 46.67%
Percentage Neutral: 13.33% 13.33% 33.33%
Percentage Bearish: 53.33% 66.67% 20.00%




US Dollar Index - DXY (WI) - Daily CandleStick Chart - USD - No Layout
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Euro / US Dollar - EURUSD (FX) - Daily Line Chart - USD - No Layout
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Euro / US Dollar - EURUSD (FX) - Weekly Bar Chart - USD - No Layout

/

/

|

Euro - EUR/USD

7N

A A

x X
*

ALL STAR

x
*

»*
CHARTS ¥

. *
Xy ¥

1.07870

EUR/USD has reclaimed a shelf of former highs ~1.0350. Our
bias is now higher toward the July pivot high ~1.08.
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British Pound Sterling / US Dollar - GBPUSD (FX) - Weekly Bar Chart - USD - No Layout
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GBP/USD is trading back above its 2020 lows. Our outlook is
higher toward 1.3150 as long as it's above 1.1970.
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Euro / British Pound Sterling - EURGBP (FX) - Weekly Bar Chart - USD - No Layout
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US Dollar / Switzerland Franc - USDCHF (FX) - Weekly Bar Chart - USD - No Layout
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Swiss Franc Futures Volume Spot - SFVolSpot:CME - Weekly - USD
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Another way to look at the Swiss Franc is through the futures contract 0.93000

that has the USD in the denominator. We have a bullish bias as long as 0.91000
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US Dollar / Canadian Dollar - USDCAD (FX) - Weekly Bar Chart - USD - No Layout
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The uptrend in the USD/CAD remains intact. Our structural bias is
to the upside back toward the 2020 high of 1.4669, desptie
near-term weakness suggesting a potential throwback to 1.2950.
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Canadian Dolar Futures Volume Spot - CDVoiSpot:CME - Weekly - USD
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Australian Dollar / US Dollar - AUDUSD (FX) - Weekly Bar Chart - USD - No Layout
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Australian Dollar Futures - ADSpot (CME) - Daily Line Chart - USD - No Layout
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Australan Dolar / US Doliar - AUDUSD:FX - Daily - USD

Australian Dollar - AUD/USD

Canadian Dollar - CAD/USD

Canadian Dollar / US Dollar - CADUSD (FX) - 1 Day - USD
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New Zealand Dollar 7 US Dollar - NZDUSD (FX) - Weekly Bar Chart - USD - No Layout
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Australian Dollar / US Dollar - AUDUSD (FX) - Weekly Line Chart - USD - No Layout
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Australian Dollar / New Zealand Dollar - AUDNZD (FX) - Weekly Bar Chart - USD - No Layout
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US Dollar / Norwegian Krone - USDNOK (FX) - Weekly Bar Chart - USD - No Layout
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US Dollar / japanese Yen - USDJPY (FX) - Daily Bar Chart - USD - No Layout
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British Pound Sterling / Japanese Yen - GBPJPY (FX) - Daily Line Chart - USD - No Layout
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WisdomTree Trust - WisdomTree Emerging Currency Strategy Fund - CEW (US) - Weekly Bar Chart - USD - Price Returns - No Layout
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US Dollar / Chilean Peso - USDCLP (FX) - Weekly Bar Chart - USD - No Layout
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US Dollar / Korean Won - USDKRW (FX) - Weekly Bar Chart - USD - No Layout
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US Dollar / Thai Baht - USDTHB (FX) - Weekly Bar Chart - USD - No Layout
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US Dollar / Singapore Dollar - USDSGD (FX) - Weekly Bar Chart - USD - No Layout
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US Dollar / Chinese Renminbi Yuan - USDCNY (FX) - Weekly Bar Chart - USD - No Layout
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US Dollar / Chinese Offshore Renminbi Yuan - USDCNH (FX) - Daily Bar Chart - USD - No Layout
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Our Emerging Market Commodity Currency Index is carving out a base below a
critical level of former support turned resistance. An upside resolution above this key
level bodes well for commodities and the economies that benefit from their natural
resources. The structural trend remains lower.
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Disclaimer:

You understand that the Site contains information about securities and investment strategies, but that this information
and Content does not constitute “advice”, nor does it constitute any “recommendation” on whether or how to engage
in trading activities. The information contained on this site is for informational purposes only. ALLSTARCHARTS
ACCEPTS NO LIABILITY OR RESPONSIBILITY WHATSOEVER FOR ANY LOSS OR DAMAGE OF ANY KIND
ARISING OUT OF THE USE OF ANY OF THE SITE, INCLUDING, BUT NOT LIMITED TO, ANY CONTENT OR
MATERIAL FOUND THEREIN, OR AS A RESULT OF TRADING RISKS. ANY TRADING ACTIVITY IS INHERENTLY
RISKY AND UNDERTAKEN AT YOUR OWN RISK.
Trading has large potential rewards, but also large potential risk. You must be aware of the risks and be willing to
accept them in order to engage in Trading. Don’t trade with money you can’t afford to lose. Allstarcharts does not
ade will or is likely to achieve profits or losses similar to those discussed on the Site. The past
ading system i t necessarily indicative of future results. All trades discussed on the Site are
only and n on ed as specific advisory recommendations. _
' \ / hold positions or other interests in se
ised on the inf on presented.



