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FX Alpha Cockpit

e The portfolio is holding long positions in EM’s and short positions in the G10
o We have seen the biggest outflows in JPY and GBP, and inflows in EUR
e Traders are bullish on MXN and KRO and bearish on AUD, CZK, EUR and JPY
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! equivalent to a USD 100mn FX-MMP fund investment




QuAESTA CAPITAL

your currency specialist

What is the Quaesta Capital Volatility Index?
The Quaesta Capital Volatility Index is a synthetic index developed by Quaesta Quaesta Capital Volatility Index
Capital, designed to measure the currency market volatility. The index combines the
FX market-volume-weighted average of different exchange rate volatilities, as ;g:j"
follows: Ao
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The calculated volatility is the rolling one-month annualized volatility of daily EZ"
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What is a Trade-Weighted Currency Index (TWI)? CHE > 919% 3.38%
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The Swiss Franc Trade-Weighted Currency Index is a weighted average of a basket NZD 2.45%
of currencies, each currency weight reflecting the importance of Switzerland’s exports
and imports with the corresponding country, as follows: 1.85%
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A +/-1% month-to-date change in the Swiss Franc Trade-Weighted Currency Index
means that the CHF has appreciated/depreciated 1% against the above-mentioned JPY =YD
basket of currencies on a monthly basis. =MTD
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