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What happens to XOM:NYSE if oil falls 10% in a week

Range of outcomes for Exxon Mobile: 3M horizon

What happens to XOM:NYSE if Oil falls 10% in a week

Top 20%
13.26%

. = c c 0 6.22%

. week, Exxon Mobil stock (XOM) has typically : 268 previous oil price falls

- experienced a positive 1W, 2W, 3M and 6M price . Bottom 20%
" ) ) ) ) . | Typical trading range* O Median -0.12%

" performance, with a 3M being the optimal time

When we have seen the price of Oil fall 10% in a : XOM price movement after

+14.78%

. frame historically. We have seen this condition 268 - 15%
: timeS in the paSt Wlth a median 3 month return Of . Results of Past Episode Risk/Return summary: 3M horizon

" 6.89%. The best case return was 48.27%, while the . i #ofrading days | (16 B0RERE @ cecays

“worst-case return was -20.43%. The quality of this
scenario is rated 7 out of 8 stars, meaning its

notable relative to history, has occurred at least 10 Top 207

2022-07-06

2022-12-07 3

2022-09-26

times in the past at regular intervals and has had a

2022-06-23

high historical hit rate and accuracy, among other 3M

2022-03-31

factors. *top 20% - bottom 20% range 2022:0314

Top 20%
2021-11-26
Episode 79

View evidence % 7 | View quality details 2021-07-19 " Median

2021-03-23 Episode 54 Bottom 20%
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? 4 U D I ' | "Z«$ %IJ % What could happen if oil drops more than 10% in a week

We've seen this Scenario happen 67 times in the past. If the past is any indication your portfolio

J: O gi 4 t LJ E K @ é could underperform the benchmark by 6.04%
\Y 4
" 20%

0 10%
— L Y Your portfolio +12. 124% i Underperforms benchmark by
=] ﬁ | : :
z I JPMorgan All Eq +'I:8 18 6. 04%
P-ﬁ * / \ 1 Benchmark 1 v °
I~7)b?—A@%E@t?)v_—{‘ybﬁffﬁi&/r?/ \OZETEFERITN Top 3 contributors Bottom 3 contributors
(X, EEBEEDOERFEIT VN IA—LIZKYA 250 T4T154E @ @ @ @ . @
7] IRWAN €x — 3\
BE RO NEEET SN TEET . oo e Yom e oTEn
Ford JP Morgan Wells Fargo Exxon Mobil Baker Hughes Patterson
+24.52% +20.11% +16.90% -20.04% -19.92% -15.28%

Show me how all my positions would fare

You have 9 stocks in your portfolio, and here’s how they would contribute to the overall
performance in the event of oil dropping more than 10% in a week.

-20% -10% 0 10% 20%
M 5 ; | | ISR +24.52%
Ford | : : : : ; ! ! ! : CONFIDENTIAL
JPM | | | | N | +20.11%

JP Morgan
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How does WMT perform if the yield curve inverts?

Historically, when the yield curve inverts Walmart (WMT) has experienced a median return of
10.18% over a 6 month horizon, with a typical range of -2.64% to 24.77%. The future
performance will depend on the individual fundamentals and news flow for Walmart, as well
as the overall market sentiment towards stocks when the yield curve inverts.

- i= Summary v Open WhatlIF Scenario tool [ |

What if...

US yield curve steepens 25bps in 1 month US economic starts slowing down US inflation is higher thar

Ask Toggle anything about the market

aD
Walmart Add to watchlist
WMT \
Condition

Inverted yield curve

Outcomes
WMT price movement after 30 previous US yield curve
inverts

- Typical trading range* O Median

|
1.75%
M | a e o—
3.01%
M | w3 O
| |
10.28%
6M *4| 3 '
| | | | |
-5% 0 5% 10% 15% 20% 25%

*Top 20% to bottom 20% range

Evidence

Dig into the 30 yield curve inversions
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