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Weekly Markets Overview 2017/01/13 

Risk Structure & Risk Forecasting 
 

 

This report describes current financial markets risks from the viewpoint that is ñA picture is worth a 

thousand wordsò. 
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ƴRisk Structure of Major Markets 
2017/1/13 
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ƴDow Jones Industrial Average 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  20,179.79 19,951.81 19,723.83 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Failed 40.9% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴNASDAQ Composite 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  5,651.24 5,595.25 5,539.26 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Succeeded 68.2% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴRussell 2000 Index 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  1,406.33 1,381.58 1,356.83 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Succeeded 100.0% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴStandard & Poor's 500 Index 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  2,304.37 2,270.94 2,237.51 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Succeeded 95.5% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴNikkei Stock Average 225 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  20,412.92 19,766.03 19,119.13 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Succeeded 81.8% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴGermany DAX Index 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  11,845.22 11,651.19 11,457.16 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Succeeded 81.8% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴFinancial Times Stock Exchange 100 Index 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  7,525.26 7,292.54 7,059.82 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Failed 4.5% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴ USD/JPY 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  119.96 116.25 112.55 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Succeeded 90.9% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 

 

  



 

 

Risk Disclosure: KSL will not accept any liability for loss or damage as a result of reliance on the information contained within 

this website including data, quotes, charts and buy/sell signals. Before deciding to trade foreign exchange or any other financial 

instrument you should carefully consider your investment objectives, level of experience, and risk appetite. KSL does not bear 

any responsibility for any trading losses you might incur as a result of using this data. 

ᶩ 2016 KSL   http://www.ksl -jp.com/ 11 

ƴ EUR/USD 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  1.09 1.07 1.06 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Failed 22.7% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴ GBP/USD 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  1.24 1.22 1.19 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Failed 13.6% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 

 

  



 

 

Risk Disclosure: KSL will not accept any liability for loss or damage as a result of reliance on the information contained within 

this website including data, quotes, charts and buy/sell signals. Before deciding to trade foreign exchange or any other financial 

instrument you should carefully consider your investment objectives, level of experience, and risk appetite. KSL does not bear 

any responsibility for any trading losses you might incur as a result of using this data. 

ᶩ 2016 KSL   http://www.ksl -jp.com/ 13 

ƴU.S. 10-Year Bond Yield 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  2.47 2.35 2.24 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Failed 40.9% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴJapan 10-Year Bond Yield 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  0.07 0.04 0.02 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Succeeded 90.9% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴGermany 10-Year Bond Yield 
 

Forecasting (Next 1 month) 

 
 

 

Verification  (1 month Forecasting) 

 
 

 

ƴ Summary 
Forecasting Higher Average Lower 

1M Later  0.45 0.34 0.23 

2M Later  private private private 

3M Later  private private private 
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

Ratio of transition in the risk range 
Verification  Result (%)  

1M Failed 40.9% 

2M private private 

3M private private 
βSucceeded is >= 68%. Failed is < 68%. 

 

  
















