Macro Ops

The Trifecta Report

The best trades are the ones in which you have all three things going for
you: fundamentals, technical, and market tone. ~ Michael Marcus



Weekly Summary

S&P 500 UST 10yr Bonds Gold EURUSD

» Summary: Short-term sentiment » Summary: Bonds completed a » Summary: Gold is still in a » Summary: EURUSD saw a large
and breadth indicators are at large H&S top this past week. neutral sideways consolidation bear trap reversal this past
extreme bearish/oversold levels.  Price action and the tape favor regime. It’s coiling for a big week, right off its lower monthly
However, longer-term sentiment ~ continued downside in bonds move. Need to be patient and Bollinger Band. Sentiment and
and breadth indicators remain (vields up). wait for the tape to tip its hand. positioning are very bearish.
above levels that tend to And all indicators are shifting in
coincide with defensible lows. favor of EURUSD. It’s likely the
Rates and credit spreads are still EURUSD “January Effect” means
moving higher and we’d like to the lows for the year were just
see both settle along with some put in for the euro.

positive breadth thrusts before
turning bullish. Until then,
expect further chop and
volatility with risk skewed to the
downside.

2/5/2022 COPYRIGHT 2020 MACRO OPS -- ALL RIGHTS RESERVED 2



S&P 500 Monthly

Jan closed just below +he wmidline
for the month, right at Dec’s low.
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S&P 500 Weekly
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S&P 500 Daily

SQN Market Regime
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https://macro-ops.com/how-we-find-the-ideal-trading-strategy-for-different-market-regimes/#:~:text=Each%20regime%20is%20a%20measurement,organized%20by%20Volatile%20or%20Quiet.&text=The%20SQN%20measures%20the%20average,and%20then%20square%20roots%20it.

Tr|feCta I_e NS SCO re: O (You can read more about our Trifecta Lens here and link to the Dashboard here)
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https://operators.macro-ops.com/wp-content/uploads/2020/10/The-Consilience-Report-Aug-2020-Beware-The-Chihuahua...-1-1.pdf
http://dashboard.macro-ops.com/tl.php

Trend Fragility and N&N: Neutral fragility & Neutral INnvestors (see appendi at bottom for more info

Trend Fragility

Trend Fragility

Trend Fragility
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Sentiment & Positioning

AAIl & Bears
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Breadth
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Liquidity
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Macro
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Bonds: 10-year Futures Monthly




Bonds: 10-year Futures Weekly

//.—-

—\
\\
\

.

4

¢T.D$.
T ?I??l.i

l'#i

—

I? ’ﬂ$++¢r?lﬂ+e++¢*u T l_¢]

145
140

135

+| =130

. ﬁgﬁiﬁ q"”’i
LeTE D+W
1 '.+' HI H+¢

ﬂ# T

Completion of large H&S +op

125

=120

115

S T Do T T T o T Sep T o T v
2018 | 2019 |
T¥1 Comdty (Generic 1st 'TY' Future) Bonds 10yr - WEEKLY Weekly 28JUN2013-06FEE2022

2/5/2022

“Jun

2020

'Sep' j "Dec ' "Mar |

Copyright@ 2022 Bloomberg Finance L.P.

COPYRIGHT 2020 MACRO OPS -- ALL RIGHTS RESERVED

“Jun
2021

'Sep' ' " Dec |
| 2022
05-Feb-2022 22:00:43

13



Bonds: 10-year Futures Daily
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Bond/Yield Indicators
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Gold Monthly
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Gold Weekly
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Gold Daily
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Gold Indicators
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EURUSD Monthly
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EURUSD Weekly
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FURUSD Daily

~1.24

Dh.+ UJ'T | ;1.22
Ty,
ﬁ” +Il...H l+ +I ;1.20

ol
ol
umﬂ? 'iw *"uﬁ'

J, _
o™y
J [Mrhuog I‘w*ﬂl.ﬂﬂ*”ﬂ TL'i \ |

]
“l”ﬁ'ﬂ*ﬁqﬂ***wﬁ*ﬂ'U“ﬁﬂ?Jlﬁ
| Mo b
iTﬂll " H q] #Tﬂl wﬁ' il on¥ HMA-UTD iy IH HD ﬁU ;m

iy

S ———— ....,"".|||||||||||||““"”""|||||||IIIII|||||||||||||||||||||||||||||||||IIIIIIIIIIII|I||||||||||||||||
+-1.00

F-2.00

Apr ' May ' Jun Jul Aug
2021 2022
urncy (EUR-USD X-RATE) EURUSD - DAILY Daily 024PR2021-06FEE2022 Copyright® 2022 Bloomberg Finance L.P. 05-Feb-2022 21:18:35

2/5/2022 COPYRIGHT 2020 MACRO OPS -- ALL RIGHTS RESERVED 22



FEURUSD Indicators
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Bitcoin Monthly
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Bitcoin Weekly

The low end of BTC's range is acting as
on attractor (greem live)
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Bitcoin Daily
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Bitcoin Indicators
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Sector % MACD Buy Signals
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The Macro Ops Portfolio

|PDF; https:/itinvurl.comimo-portfolic 1

Portfolio PDF link

| |
2022 YTD Retumn -2.16%
2021 Final Return 6.39%
2020 Final Return 66.40%
Futures. Bonds & FX Ticker Contracts Capital Motional Actual Risk Cost Basis Current Price Initial Stop-Loss  Current Stop-lLoss Current P&L R-Multiple {Curr} Total Notional Total Risk
Corn Futures ZCHZ022 T F217,700.00 0.4m $6.04 W22 B5.84 B5.84 2.05% 0.26 25.79% D.46%
Corn Futures | Second Leg] ZCH2022 3 F63,300.00 027 W22 .09 .09 030
Mini Soybean Futures EXKH2022 5 $30.975.00 ¥am 515.55 513.20 514.40 19.82
EQUities Ticker Shares Capital Motional Actual Risk Cost Basis Current Price Initial Stop-Loss Current Stop-Loss Current P&EL H-Multiple {Curr.} Total Motional Total Risk
Strategic 40.68% 5.00%
Basic-Fit EFIT 1.784 84 482.15 BTZ% 0.55% 345.20 B47.08 F40.74 F40.74 0.40
Nintendo NTDOY 733 $46.187.59 3.13% 8217 33.02 $53.00 $53.00 0.0
Arnma, Inc. POWAY 12,808 B54,040.42 3.66% $4.52 .22 3.85 3.85 53
Carvana CVNA 113 17.032.99 1.18% $1682.23 5150.31 $130.00 $130.00 037
Desert Control DESRT 15,705 ¥0,778.1 4.11% M1 B.ET .11 .11 024
eDreams CDIGEC EDR 3.282 531.011.10 2.10% .32 .42 58.58 58.58 458
Thematic Ticker Shares Capital Motional Actual Risk Cost Basis Current Price Initial Stop-Loss Current Stop-Loss Current P&EL R-Multiple [Curr.} Total Motional Total Risk
Pantheon Resources FANR 78,005 8489422 B.73% : $1.05 51.10 0,80 0,80 0.33 20.82% 3.19%
Vista Gil & Gas VIST B.018 B57.890.84 3.02% 35.85 w42 5,00 5,00 0BT
Sprott Uranium ULUN 4518 51.883.22 3.52% 311.55 310.79 0,80 0,80 048
Alphamin Resources AFM.T5X 58,715 B52,843.07 3.58% 0,75 0,80 B0.83 B0.83 1.08
Alphamin Resources | Second Leg Tactical) AFMTSX 37,302 $33.572.20 22T% $0.89 0,80 B0.78 B0.78 0.40
Bicceres Crop Solutions BIOX 2,105 526,561.20 1.80% .67 12,10 $12.00 $12.00 1.04
Tactical Ticker Shares Capital Notional Actual Risk Cost Basis Current Price Initial Stop-Loss Current Stop-Loss Total Notional Total Risk
Basic-Fit (5econd Leg Tactical) EFIT 1.473 99,362.01 4 50 0.25% 345.47 B47.08 4301 4301 18.41% 0.95%
Danaos Corporation DAC T45 T70,846.96 4. 80 00083 7.8 B05.08 38.00 F70.40
Natural Resource Partners NRFP 1.275 E52,843.78 3.68% 0.52% 33843 2843 32.80 32.80
Alliance Resource LP [Second Leg) ARLP 3.507 ¥48.416.28 3.28% 0.24% $13.80 513.48 B12.80 B12.80
Alliance Resource LP ARLP 3,442 45.330.24 3.14% 0.08% 311.83 513.48 .85 B11.50
Gamestop GME -155 -315,823.84 -1.0T% 0D $123.00 $102.34 $161.00 3118.81
DEtlons Ticker Contracts Capital Motional Actual Risk Cost Basis Current {Mid} Price Initial Stop-Loss Current Stop-Loss Current PEL R-Multiple {Curr.) Total Motional Total Risk
CRK JAN 2023 510 CALLS CRK i 527.787.50 1.88% 1.38% $120.00 5162.50 5000 5000 35.42% 0.35 5.57% 5.45%
EME Jan 2023 $30 CALLS ENE 28d 516.532.50 112% 0.TE% $30.00 42.50 5000 5000 0.42
MU Jan 2023 5125 CALLS Mu 82 326,240.00 T 53% 3473.00 $320.00 000 000
MO JAN 2023 570 CALLS MO 289 3,877.00 BE% 392.00 $23.00 000 000
EWJ JAN 2023 530 CALLS EW. 173 F4,458.00 030 1.43% $122.00 $26.00 $0.00 $0.00
EHP Jan 2023 $115 CALLS EHP 55 $1.512.50 010 1.41% $380.00 27.50 B0.00 B0.00
56 APR 2022 §T0 PUTS 50 -4 -$1.220.00 0.08% S0.06% 3220.00 5305.00 5000 5000

2/5/2022

COPYRIGHT 2020 MACRO OPS -- ALL RIGHTS RESERVED

30


https://tinyurl.com/mo-portfolio

Appendix

Trifecta Lens & SQN Methodology & Case Study (link here)
e TL Score Theory (link here)
e TL & SQN Dashboard (link here)
* Trend Fragility Dashboard (link here)
Nervous & Numb Case Study (coming soon)
Volatility & Failed Volatility Breakouts (VBO/FVBO) (link here)
Hierarchy of Technicals (link here)
Currency Framework (link here)
Precious Metals Framework (link here)
How to Read Market Sentiment (link here)
Equity Supply & Demand Equation (link here)
50 Cent Conditional Tail Hedge Strategy (link here)

2/5/2022 COPYRIGHT 2020 MACRO OPS -- ALL RIGHTS RESERVED


https://g74vrwf99t25k81l11o7en5e-wpengine.netdna-ssl.com/wp-content/uploads/2021/06/New-Vault-Template_-.pdf
https://g74vrwf99t25k81l11o7en5e-wpengine.netdna-ssl.com/wp-content/uploads/2020/10/The-Consilience-Report-Aug-2020-Beware-The-Chihuahua...-1-1.pdf
https://dashboard.macro-ops.com/tl.php
https://client.macro-ops.com/macro/
https://g74vrwf99t25k81l11o7en5e-wpengine.netdna-ssl.com/wp-content/uploads/2021/06/G-Doc-Vault-Template_-VBO-FVBO.pdf
https://g74vrwf99t25k81l11o7en5e-wpengine.netdna-ssl.com/wp-content/uploads/2021/01/Vault_-The-Hierarchy-of-Technicals.pdf
https://g74vrwf99t25k81l11o7en5e-wpengine.netdna-ssl.com/wp-content/uploads/2021/06/New-Vault-Template-2.pdf
https://g74vrwf99t25k81l11o7en5e-wpengine.netdna-ssl.com/wp-content/uploads/2020/07/New-Vault-Template.pdf
https://g74vrwf99t25k81l11o7en5e-wpengine.netdna-ssl.com/wp-content/uploads/2020/07/Vault_-How-To-Read-Market-Sentiment.pdf
https://g74vrwf99t25k81l11o7en5e-wpengine.netdna-ssl.com/wp-content/uploads/2021/01/Vault_-The-Ultimate-Supply-and-Demand-Equation.pdf
https://operators.macro-ops.com/wp-content/uploads/2021/07/Vault_-50-Cent-Hedge.pdf

