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Summary

Correlation to Correlation to

Analog Year  Analog Year 10 Year Seasonal
NIKKEI 225 2013 0.95 & 0.83
SPI 200 2006 0.46 Q‘ 0.69
TSX 60 2017 0.94 0.81
DJIA 2004 0.92 Q 0.85
DAX 2006 0.8% 0.71
SMI 2006 QA. 0.71
FTSE 100 1996 0.82 0.62
CAC40 2000 @0.91 0.61
EUROSTOXX50 200 \/ 0.91 0.66
NASDAQ 100 20 (Q 0.93 0.86
S&P 500 @ 0.91 0.84
RUSSELL 2K ?U’ll 0.93 0.83
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20 Year Seasonal
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June 2021 Nikkei 225
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June 2021 Australian SPI1 200
Correlation with 10 Year Seasonal 0.69
Correlation with 20 Year Seasonal 0.84
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June 2021 Canadian S&P TSX 60
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June 2021 German DAX
Correlation with 10 Year Seasonal
Correlation with 20 Year Seasonal
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June 2021 Swiss Market Index
Correlation with 10 Year Seasonal 0.71
Correlation with 20 Year Seasonal 0.77
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June 2021 UK FTSE 100 Index
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June 2021 French CAC-40 Index
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June 2021 Eurostoxx 50 Index
Correlation with 10 Year Seasonal 0.66
Correlation with 20 Year Seasonal 0.74

09/22/20
10/06/20
10/20/20
11/03/20
11/17/20
12/01/20
12/15/20
12/29/20
01/12/21
01/26/21
02/09/21
02/23/21
03/09/21
03/23/21
04/06/21
04/20/21
05/04/21
05/18/21
06/01/21
06/15/21

10 Year 20 Year Seasonal

Copyright Codex Analytics 2021
All Rights Reserved




June 2021 E-Mini Nasdaq 100 Index
Correlation with 10 Year Seasonal 0.86
Correlation with 20 Year Seasonal 0.72
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June 2021 E-Mini Russell 2000 Index
Correlation with 10 Year Seasonal 0.83
Correlation with 20 Year Seasonal 0.74
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DISCLAIMER

THE INFORMATION SET FORTH HEREIN IS FOR EDUCATIONAL D INFORMATIONAL PURPOSES
ONLY AND DOES NOT CONSTITUTE INVESTMENT ADVICE OR ITATION OF ANY KIND TO BUY
OR SELL ANY CASH OR DERIVATIVE INSTRUMENT IN A HE UNDERLYING MARKETS. NO
WARRANTIES OR REPRESENTATIONS ARE MADE CONC THE ACCURACY, LIKELY RESULTS OR
RELIABILITY OF THE USE OF THE INFORMATION ED HEREIN. THE STATISTICAL AND
GRAPHICAL INFORMATION PRESENTED, IS BASED UANTITATIVE ANALYSIS OF HISTORICAL
DATA AND IS SUBJECT TO CERTAIN INHERENT ONS AND NO REPRESENTATION IS BEING
MADE THAT THE RESULTS ILLUSTRATED QUR IN THE FUTURE. THESE RESULTS DO NOT
REPRESENT ACTUAL TRADING AND ARE N@? USTED FOR COMMISSIONS AND SLIPPAGE. IN
ADDITION, BECAUSE THESE STRATEGIES OT ACTUALLY BEEN EXECUTED, THESE RESULTS
MAY HAVE UNDER OR OVER-COMPE FOR THE IMPACT, IF ANY, OF CERTAIN MARKET
FACTORS, SUCH AS LACK OF LIQUIDI @MULATED OR HYPOTHETICAL TRADING PROGRAMS IN
GENERAL ARE ALSO SUBIJECT TO CT THAT THEY ARE DESIGNED WITH THE BENEFIT OF
HINDSIGHT. NO REPRESENTATIO EING MADE THAT ANY ACCOUNT WILL OR IS LIKELY TO
ACHIEVE PROFITS OR LOSSES % R TO THOSE SHOWN.





