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Nomura Economic Quadrant factor performance analysis:
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Nomura Sentiment Index testing market forward returns for 
99.2%ile rank for 50dma score:
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“Rich Tails vs Extreme Low Base Vol” fwd returns study:
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Nomura “Vol Control” model anticipating large potential “buy flows” into EOW:
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SPX / SPY Consolidated $Gamma / $Delta
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Thematic & Factor Risk Premia Performance Trends:
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Updated CTA Position Estimates
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