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Historical Correlation to Gold
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Dow Futures 047 -0.13 -0.08
Stoxx50 043  -0.04 0.00
IR 300 091 0.0 -0.77
Euro 042 0.05 0.08
CNY -0.31 025 -0.25
Aussie 048 0.10 0.17
Yen -0.33  -021 -0.10
Swiss 0.07 0.12 0.15

iTraxx Senior Financials -0.39  -0.06 -0.06

5 Year CDS SOVX -0.23  -0.06 -0.03
2 Year Treasury Rate 0.16 -026 -0.18
5 Year Treasury Rate 020 -0.28 -0.20

10 Year Treasury Rate 023 -0.28 -0.20

5 Year TIPS 021 045 031
10 Year TIPS 0.09 -0.08 -0.07
Silver 082 076 0.72
Crude 042 0.13 0.23
Copper 050 029 030
Soy Bean 043 025 031
Corn 037 020 0.24

SH Spot Gold Premium 096 097  0.99
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