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(Normalized, Various Time Frames < 1Y)
FI US Mortgages I 0.3
FI EM Govt Bonds I 0.3
EQ Asia ex Japan I 0.2
EQ EM Asia 00.0
FI US Long-term Govt Bonds 1 0.0
FI US High-Yield | 0.0
EQ US Mid Cap Growth -0.1
FI US Corporates -0.1 M
EQ Europe -0.1
CO Precious Metals -0.2 .
EQ US Large Cap Growth -0.2 I
EQ EM Latin America -0.3 I
EQ US Small Cap Growth -0.3 I
FI EU Medium-term Govt Bonds -0.3 I
EQ US Mid Cap Value -0.3 I
EQ EM Europe -0.4 I
FI US Medium-term Govt Bonds -0.4 I
EQ Japan -0.5 I
EQ US Large Cap Value -0.5 I
EQ US Technology -0.6 I
RE US -0.6 I
RE Asia -0.6 I
EQ US Small Cap Value -0.7 I
FI US Short-term Govt Bonds -1.0 I
FI EU Corporates -1.2 I
CO Base Metals -1.4 I
CO Agriculture -1.5 I
CO Energy -1.6 I
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Buy Volatility CO = Commodities, EQ = Equities, FI = Fixed Income, RE = Real Estate Sell Volatility
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