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Currency Analysis (B)

GOLD

DXY

EUR/USD

GBP/USD

JPY/USD

AUD/USD

CHF /USD

Nz / USD

C/UsD

Selected Currency have up to (5) Analytic Charts as Titled below

1. SETUP charts- Weekly — 3 Year with 11 W /40 W SMA with RSI, CCI, MACD, Trend & Channel Analysis

2. SETUP charts - Daily — 6 Month with 11D / 55D SMA with RSI, CCl, MACD, Trend , Channel , FIB Analysis.
3. SD - RATIO CHARTS : by 365 days Basis & 5 Yrs Basis
4. SD’s with MA CHARTS : 4 yr Period
5. PPP Reversion & Standard Deviation Analysis —Long Term (once in 90 days )
6. OTHER - SD - RATIO CHARTS : by 365 days basis & 5 yr Basis
» EURO/JPY
» EURO /SF
» EURO/BP
» JPY/SF
> JPY /A

A/ NZ

\




SD — PROCESS

Under/Over valuation criteria based on +/- 2 SD levels v/ s USD

1.Below -2 SD level on 365 D —(ST) /5-Yr—(LT)/4 Yr— MA Dbasis:

Overvalued w.r. t USD
SFES-ST/LT @ -2SD (highlighted in yellow below)
JPY — LT @ -2SD (highlighted in yellow below)

2. Above +2 SD level on 365D — (ST) /5—-Yr—(LT) / 4Yr — MA basis: Overvalued

None




GOLD - Weekly — 3 Year with RSI MACD, Trend & Channel Anal

M Last 1719.53
T High on 08/08/11  1720.82
-+ Average 1133.19
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GOLD - Dail h with RSI MACD, Trend, Channel & Fib Anal

M Last 1755.55
T High on 08/09/11 1772.38
-+ Average 1485.75
L Low on 01/28/11 1308.25
M SMAVG on Close(55) 1565.0509
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MRS on Close(14) 82.23 \
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GOLD -Last 4 yrs /| MA Analysis with SD

+250,1618.48

Av,1057.02

-250,690.33

4 Years MA for GOLDS Comdty

Ratio ,1761.2

7.50

7.00

6.50
£.00

5.50 A
5.00

4.50

4.00

- TT00g
- 07080
- 6009(
- 80090
- 1008g
S:TEETy
- 50080
BEEETy
- E00(
- Z00ag
SR LTy
SNEETs
L RE2a0]
- BE00(
SIEETy
- ag-oag
- GG
- pEDA
- £G0a(
- 26090
L Ta2eq
- 06090
- REDA
- 880a(
BF-EETy
Lo9g-0a]
- 58000
- pE0ag
LoEs-Da
- Z80aq
- 18090
- 08080
el

BL000

+250 ——'-25D

Average

LnRatio




.bast T~ 74791
hon 03/%%}9 3?6’24
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M SMAVG on lose 4{}} 76.7016
M SMAVG on Close(11} 74.7915
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M Last 4.7

T High on 02/%4,’1151[:1 | ?38%
- Average

1l Low on 05/04/11  72. 696 )
M SMAVG on Close(55) 74.7421 |
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DXY Last 365 Analysis

DXY Curncy , Updated till 09 Aug 2011

455
Current Prices At +2 5D, DXY Curncy should be at 386.999
DXY Curncy = 5 74.637 At Av, DXY Curncy should be at 379.134
4.50 A At-2 5D, DXY Curncy should be at 571,93
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DXY Last 5 yrs Analysis

DXY Curncy , Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis

470
Current Prices At +2 5D, DXY Curncy should be at 392.676
465
DXY Curncy = 3 74.637 At Av, DXY Curncy should be at 381.726
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DXY Last 4 yrs / MA Analysis with SD

4 Years MA for DXY Curncy
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EURO / USD - Weekly —3 Year with RSI, CCI, MACD, Trend & Channel Analysis (11 W /40 W SMA

M Last 1.4179
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EURO / USD - Daily — 6 Month with RSI
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EUR Last 365 Analysis

EUR Curncy , Updated till 09 Aug 2011
0.50
Current Prices At +2 5D, EUR Curncy should be at $1.498
045 EURE Curncy = 3 1.422 At Av, EUR Curncy should be at $1.351
. At -2 5D, EUR Curncy should be at 31,219
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EUR Last 5 yrs Analysis

EUR Curncy , Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis

o/

EUR Curncy should be at 31.333

At+2 BD,
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Av,14

+250,1.50
Ratio ,1.42
-250,1.23

4 Years MA for EUR Curncy
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EURO / USD — PPP Reversion & Standard Deviation Analysis —Long Term

EURUSD
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GBP / USD - — 3 Year with RSI, CCI, MACD, Trend & Channel Analysis
M Last
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GBP / USD - Daily — 6 Month with RSI
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BPS Last 365 Analysis

BPS Curncy, Updated till 09 Aug 2011
0.e0
Current Prices At +2 5D, BPS Curncy should be at 81.685
EPS Curncy = 5 1.631 At Av, BPS Curncy should be at $1.572
At -2 5D, BPS Curncy should be at 31.467
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EPFS Curncy should be at 32.161
BPS Curncy should be at 51.422

EBPFS Curncy should be at 31.733
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Current Prices

BPS Curncy, Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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BPS Last 4 yrs / MA Analysis with SD

4 Years MA for GBP Curncy
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GBP /USD — PPP Reversion & Standard Deviation Analysis —Long Term

GBPUSD
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JPY / USD - Weekly — 3 Year with RSI MACD, Trend & Channel Anal
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JYS Last 365 Analysis

JYS Curncy, Updated till 09 Aug 2011
470
Current Prices At +2 5D, JYS Curncy should be at $93.5359
465 4 JYS Curncy = 3 77.21 At Av, JYS Curncy should be at 384.481
At -2 5D, JYS Curncy should be at 876,283
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JYS Last 5 yrs Analysis

JYS Curncy, Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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JPY Last 4 yrs /| MA Analysis with SD

4 Years MA for JYS Curncy
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JPY / USD — PPP Reversion & Standard Deviation Analysis —Long Term
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AUD / USD - Weekly — 3 Year with RSI
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AUD / USD - Daily — 6 Month with RSI
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ADS Last 365 Analysis

ADS Curncy , Updated till 09 Aug 2011
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020 Current Prices At +2 5D, ADS Curncy should be at 31.132
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ADS Last 5 yrs Analysis

ADS Curncy, Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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AUD / USD — PPP Reversion & Standard Deviation Analysis —Long Term
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CHF / USD - Weekly =3 Year with RSI MACD, Trend & Channel Analysis (11 W / 40 W SMA
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CHF / USD - Daily = 6 Month with RSI MACD, Trend, Channel & Fib Anal
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SES Last 365 Analysis

SFS Curncy, Updated till 09 Aug 2011
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SES Last 5 yrs Analysis

SFS Curncy, Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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4 Years MA for SFS Curncy
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CHE / USD - PPP Reversion & Standard Deviation Analysis —Long Term
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NZD / USD - Weekly — 3 Year with RSI Trend & Channel Analysis (11 W /40 W SMA
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NzD Last 365 Analysis

NZD Curncy , Updated till 09 Aug 2011
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Current Prices At +2 5D, NZD Curncy should be at 30,848
0.05 1 NZD Curncy = 5 0.816 At Av, NZD Curncy should be at $0.752
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NZD Last 5 yrs Analysis
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0.20 1

NZD Curncy , Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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NZD / USD — PPP Reversion & Standard Deviation Analysis —Long Term
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CAD Last 365 Analysis

CAD Curncy, Updated till 09 Aug 2011
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Current Prices At +2 5D, CAD Curncy should be at $1.067
CAD Curncy = & 0.995 At Av, CAD Curncy should be at $1.003
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CAD Last 5 yrs Analysis

CAD Curncy, Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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Current Prices At+2 53D, CAD Curncy should be at 31,305
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SD = PROCESS

Under/Over valuation criteria based on +/- 2 SD levels v/ s other Currencies

1. Below -2 SD level on 365 D basis: Undervalued
2. Above +2 SD level on 365 D basis: Overvalued

e OTHER - SD - RATIO CHARTS :
» EURO / JPY
» EURO /SF-=ST/LT @ -2SD (highlighted in yellow below)
» EURO / BP
» JPY /| SF - ST @ -2SD (highlighted in yellow below)

» JPY [ A

» A NZ




EURO / JPY Last 365 Analysis

EURJPY Curncy, Updated till 09 Aug 2011, Last 365 Trading Days Analysis
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Current Prices At +2 5D, EURJPY Curncy should be at JFY123.631
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EURO /JPY Last 5vyrs Analysis

EURJPY Curncy, Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
240 -
Current Prices At +2 5D, EURJPY Curncy should be at JFY176.224
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EURO / SF Last 365 Analysis

EURCHF Curncy, Updated till 09 Aug 2011, Last 365 Trading Days Analysis
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EURO /SF Last 5yrs Analysis

EURCHF Curncy , Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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EURO /BP Last 365 Analysis

0.00

EURGBP Curncy, Updated till 09 Aug 2011, Last 365 Trading Days Analysis

Current Prices

At +2 5D, EURGEF Curncy should be at GBP0.905

EURGEF Curncy = GBFP 0.872

At Av, EURGEBFP Curncy should be at GBEP0.839

-0.05 +

At-2 3D, EURGEF Curncy should be at GEP0.816

-0.10

+250,091
+1.550,0.89
+150,0.88
015 7 Av 086
-150,0.84
-1.550 ,0.83
-0.20 -
-250 ,0.82
-0.25
= =] =] o O ] =] =] o o ] o o =] ] o O ] ] (= —l — — —l — — —l — L B — —l
N Pyl S S P A /s P ST
= L E £E 3 35 w w2 o fF fF o U U £ £ O O = = 5 oo C C 5 5
B22EfF533377558822;8b023:2882323285353333
LnRatia — e +230 20 A mme;=.s 150 2 ===;=;e 150 — -2 5 -153D +153D




EURO /BP Last 5vyrs Analysis

EURGBP Curncy, Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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JPY /| SF Last 365 Analysis

JPYCHF Curncy , Updated till 09 Aug 2011, Last 365 Trading Days Analysis
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JPY /SF Last 5yrs Analysis
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JPYCHF Curncy , Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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JPY / A Last 365 Analysis

JPYAUD Curncy, Updated till 09 Aug 2011, Last 365 Trading Days Analysis
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At+2 5D, JFYAUD Curncy should be at ADS1.333
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JPY /A Last 5yrs Analysis

JPYAUD Curncy, Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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A /| NZ Last 365 Analysis

AUDNZD Curncy, Updated till 09 Aug 2011, Last 365 Trading Days Analysis
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At-2 5D, AUDNZD Curncy should be at NZD 1.033

At +2 5D, AUDNZD Curncy should be at NZD 1.362
At Av, AUDNZD Curncy should be at NZD 1.186

NZD 1.238

AUDNZD Curncy, Updated till 09 Aug 2011, Last 5 Years( 1825 Trading Days) Analysis
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A/NZ Last 5yrs Analysis
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Appendix

Disclaimer : The information in this report has been taken from sources believed to be reliable but
SG Capital Research does not warrant its accuracy or completeness. Any opinions expressed
herein reflect our judgment at this date and are subject to change. This document is for private
circulation and for general information only. It is not intended as an offer or solicitation with respect
to the purchase or sale of any security or as personalized investment advice. SG Capital
Research or its Author does not assume any liability for any loss which may result from the reliance
by any person or persons upon any such information or opinions. These views are given without
responsibility on the part of SG Capital Research or its officials. No part of this report may be
reproduced in any manner as Author reserves the distribution rights. Under Copyright 2002 Act: It is
a violation of federal copyright and imposes liability for such infringement.




