1/cdo/dxy

10

MC /Data

w scaled momentum

- —«— Data
3—99.9 pct
3 —95 pct
1 s 3 — 68.8 pct
e — 3t
L - == 3-
B —— & — —— Central tune
1 [
I\‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\
1.4 £
1.3 =
1.2
1.1 r—-—-—-—-—-l
1.0
0.9
0.8
0.7
S0 E | | | | | | | |
0.5\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\

01 02 03 04 05 06 ©O7 08 09 1.0
x
14



