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Commodities 74 Hist& (EQH 118, 9/22 F7t 7|F)

XIE1, 24 & ChH| 71 Hsts XE2 T3 U CHH| 71 Hste
Sugar I 50.9% WTI - 52%
WTI 17.0% Sugar 4.5%
Gasoline 8.5% Corn 27%
Cotton 1.1% Wheat 219
Gold 1.0% Aluminum 0.2%
Copper -1.2% Coffee 01%
Silwver -26% Gold -1.1%
Aluminum -31% Gasoline -1.1%
Coffee -9.1% Silver 2 6%
Soybean -128% Copper -33%
Wheat -253% Soybean —-4.4%
Corn -28.8% Natural Gas -4.6%
Natural Gas = -339% Cotton -62%
MNickel -376% Nickel -7.9%
-60% -10% 40% -30% -10% 10%
ZX{ : Bloomberg ZX : Bloomberg

Commodities CFTC ZX|M 241

XIE3. Non-Commercial ZX[ Z-score XIE4. Managed Money ZX|4 Z-score

9/19  emm—Of12 9/5 8/29 9/19 9/12 9/5 8/29

Copper Copper
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