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US surprise index

60.0
40.0

20.0

-40.0
-60.0

-80.0

=== SD Weighted Trailing Surprise Index
=== SD weighted cumulative surprise index

-100.0

US SD Weighted Trailing Surprise Index (90d moving average)

0.0

-20.0

-40.0

-60.0

-80.0



Graph 3

US surprise index 90d moving average

US surprise index 90d moving average and S&P
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Graph 4
S&P and cumulative surprise index
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