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Weekly Markets Overview 2017/05/19 

Risk Structure & Risk Forecasting 
 
This report takes a month view of 16 Major Markets (stocks, currecies, bonds and commodities) based on AI Technology. 

16 Major Markets are Stock Indices(Dow, NASDAQ, Russell2000, SP500, Nikkei225, DAX and FTSE100), Currencies(USD/JPY, 

EUR/USD and GBP/USD), Government Bonds(USA, Japan, Germany and UK) and Commodities(Oil and Gold). 

And this report describes current financial markets risks from the viewpoint that is ñA picture is worth a thousand wordsò. 
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Summary of 1 month forecasting +1ů Average -1ů 

ǒStock Indices 

DOW30 21,379.96  20,655.07  19,930.19  

NASDAQ 6,305.78  6,152.87  5,999.96  

RUT 1,425.12  1,344.36  1,263.61  

SP500 2,429.95  2,343.79  2,257.63  

Nikkei225 20,638.61  19,536.09  18,433.57  

DAX 13,490.57  12,881.27  12,271.98  

FTSE100 7,748.74  7,564.90  7,381.05  

ǒCurrencies 

USD-JPY 113.47  110.01  106.55  

EUR-USD 1.16  1.12  1.08  

GBP-USD 1.31  1.29  1.28  

ǒGovernment Bonds 

US10YGB 2.46  2.27  2.07  

JPN10YGB 0.08  0.04  0.01  

DEU10YGB 0.58  0.28  -0.02  

UK10YGB 1.26  1.08  0.89  

ǒCommodities 

Crude OIL 53.81  50.18  46.55  

GOLD 1,294.50  1,247.26  1,200.01  
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ƴRisk Structure of Major Markets  
2017/05/19 

 
 

Overview of above graph 
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ƴDow Jones Industrial Average 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  21,379.96  20,655.07  19,930.19  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 9.1% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴNASDAQ Composite 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  6,305.78  6,152.87  5,999.96  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 4.5% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴRussell 2000 Index 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  1,425.12  1,344.36  1,263.61  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 54.5% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴStandard & Poor's 500 Index 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  2,429.95  2,343.79  2,257.63  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 9.1% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴNikkei Stock Average 225 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  20,638.61  19,536.09  18,433.57  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 22.7% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴGermany DAX Index 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  13,490.57  12,881.27  12,271.98  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 13.6% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴFinancial Times Stock Exchange 100 Index 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  7,748.74  7,564.90  7,381.05  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 59.1% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴ USD/JPY 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  113.47  110.01  106.55  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 4.5% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴ EUR/USD 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  1.16  1.12  1.08  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 40.9% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴ GBP/USD 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  1.31  1.29  1.28  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 72.7% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴU.S. 10-Year Bond Yield 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  2.46  2.27  2.07  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 95.5% 
βSucceeded is >= 68%. Failed is < 68%. 
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ƴJapan 10-Year Bond Yield 
 

Forecasting of Next 1 month 

 
 

Forecasting Higher Average Lower 

1M Later  0.08  0.04  0.01  
βProbability between the Blue line and the Red line is 68% (Ñ1ů). 

 

 

Verification  of Last 1 month Forecasting 

 
 

Ratio of transition in the risk range 
Verification  (%)  

1M 72.7% 
βSucceeded is >= 68%. Failed is < 68%. 

 

  












































