Parabolic Moves
Signalling

Endgame?
Thursday February 29, 2024

& BIG PICTURE



Crude Oill Futures (Continuous)
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S&P500 Index

S&P 500 Index, 1D, SP 050 7.37 L5058.35 40 (-0.17%) usD
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esco QQQ Trust, Series 1, 1D, NASDAQ 0435.43 H436.67 L434.30 C435.27 -2.33 .53%)
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S&P500 Futures Chart (Continuous)
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CTA Positioning US Equity and GS Leverage

LO7Feb2019— CTA Positioning in US Equities ($bn)

—27Feb20244
0
Overall Book: Gross Overall Book: Net Overall: L/S Ratio Fundamental L/S: Gross Fundamental L/S: Net Fundamental: L/S Ratio

2694 721 173 189.3 56.2
Current 1-Yr %ile 100% 99% 57% 74% 98%
Current 3-Yr %ile 100% 58% 19% 91% 65%
Current 5-Yr %ile 100% 58% 12% 95% 66%
T12M High 269 4 731 178 193.1 56.7
T12M Low 2375 63.4 1.65 178.3 488
T12M Average 2543 67.7 1.73 187.3 52.8

270% e Overall Book (left) Fundamental L/S (right) _ 200% ‘ =Overall Book (left)  ewm===Fundamental L/S (right) . 60%
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Hgh  Low Ay Las | GS prime services team, Net Leverage is in the 99th percentile for 1-year

—CTA Positioning in US Equities (Sbn) 74.2151 25.0165 59.6078 2

) BIG PICTURE



BTCUSD
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Bitcoin / U.S. Dollar, 1D, BITSTAMP 057065
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NVDA

NVIDIA Corporation, 1D, NASDAQ 0776.20 H789.33 L771.25 C781.12 -5.89 (-0.75%) usD
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Volatility Index (VIX

Volatility S&P 500 Index, 1D, CBOE 14.11 +0.27 (+1.95%) point
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U.S. Dollar Currency Index

U.S. Dollar Index, 1D, TVC 103.976 +0.061 (+0.06%) uUsD
EMA (50, close, 0, SMA, 50) 103.717 s .ouu
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Gold Futures Chart (continuous

Gold Futures (Apr 2024), 1D, COMEX 2038.3 -5.2 (-0.25%) usD
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Sprott Physical Uranium Trust (u.un

SPROTT PHYSICAL URANIUM TR, 1D, TSX 28.36 -0.14 (-0.49%)

EMA (50, close, 0, SMA, 50) 29.71 32.uU
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Trade along with Patrick
Become a Member Today

[SIGN UP NOW!}

Have questions?
contact@bigpicturetrading.com
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Monthly Membership Includes:

* Daily “Macro Outlook” video

* Watch Patrick analyze and demonstrate trades LIVE during
“Where’s the Trade”

* Daily LIVE Q&A

* Weekly position summary

* Hours of FREE educational videos and bootcamps

* Access to members only LIVE webinars

[SIGN UP NOW!J
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