
Local Europe Sovgn Contagion Barometer selloff wrt modified 'Hi-H20 level': 'Top 11'
w/o Divs
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Episode Start Date Local Lo Date
Europe Sovgn 

DDn z-Score SPX Index SX7E Index MSELEGF Index .GSSWBS Index VIX Index V2X Index GT5 Govt
GDBR5 

Index
1 03/25/10 05/07/10 (3.2)                       -4.7% -24.3% -4.9% 0.9% 23% 30% (47)                 (54)                
2 06/21/10 06/29/10 (2.7)                       -6.5% -10.5% -3.8% 2.7% 9% 8% (26)                 (22)                
3 02/16/11 03/16/11 (1.6)                       -5.9% -12.5% -1.3% -1.9% 13% 16% (51)                 (8)                  
4 07/21/11 09/12/11 (4.3)                       -13.5% -41.7% -11.5% 4.5% 21% 30% (68)                 (119)             
5 09/15/11 09/22/11 (2.4)                       -6.6% -11.9% -4.3% 2.9% 9% 5% (17)                 (22)                
6 03/19/12 06/01/12 (2.6)                       -9.3% -35.3% -10.1% 2.1% 12% 18% (58)                 (75)                
7 09/19/14 10/16/14 (1.6)                       -7.3% -15.1% -6.6% 1.5% 13% 16% (43)                 (5)                  
8 12/05/14 01/15/15 (1.5)                       -4.0% -12.1% -1.5% -1.2% 11% 13% (52)                 (18)                
9 07/20/15 08/24/15 (2.1)                       -11.0% -17.1% -13.6% -1.0% 28% 23% (34)                 (11)                

10 11/06/15 02/11/16 (2.3)                       -12.9% -36.4% -13.4% 3.4% 14% 18% (60)                 (33)                
11 06/23/16 06/27/16 (5.3)                       -5.3% -23.1% -3.3% 4.3% 7% 3% (28)                 (11)                

Median 1.1 mths (2.4)                      -6.6% -17.1% -4.9% 2.1% 13% 16% (47)                (22)               
Hit Rate 100% 100% 100% 100% 73% 100% 100% 100% 100%

Latest 05/15/18 05/29/18 (2.3)                       -0.8% -13.3% -1.9% 1.2% 2% 7% (33)                 (40)                
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Index LMEX Index
1 03/25/10 05/07/10 (3.2)                       30                   86                    93                         1.3% 10.8% -6.3% -5.7%
2 06/21/10 06/29/10 (2.7)                       15                   30                    25                         2.8% 0.6% -2.4% -1.9%
3 02/16/11 03/16/11 (1.6)                       11                   22                    (1)                          5.1% 1.8% 15.3% -6.1%
4 07/21/11 09/12/11 (4.3)                       43                   88                    150                       1.4% 14.1% -10.8% -9.5%
5 09/15/11 09/22/11 (2.4)                       20                   70                    42                         0.6% -2.7% -10.2% -10.8%
6 03/19/12 06/01/12 (2.6)                       41                   134                  119                       6.9% -2.4% -23.0% -13.8%
7 09/19/14 10/16/14 (1.6)                       18                   48                    21                         2.6% 1.9% -10.5% -4.8%
8 12/05/14 01/15/15 (1.5)                       11                   81                    11                         4.5% 5.9% -29.8% -11.4%
9 07/20/15 08/24/15 (2.1)                       22                   78                    23                         4.9% 5.3% -24.0% -10.7%

10 11/06/15 02/11/16 (2.3)                       46                   106                  66                         9.5% 14.4% -40.8% -6.7%
11 06/23/16 06/27/16 (5.3)                       15                   31                    37                         4.1% 5.4% -5.9% -2.0%

Median 1.1 mths (2.4)                      20                  78                   37                        4.1% 5.3% -10.5% -6.7%
Hit Rate 100% 100% 100% 91% 100% 82% 91% 100%

Latest 05/15/18 05/29/18 (2.3)                       6                     17                    31                         1.5% 0.6% -6.4% 0.3%


